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AUTHOR’S PREFACE 


This book contains, with slight variations, the material given in 
my course at the University of Paris. I have modified somewhat 
the order followed in the lectures for the sake of uniting in a single 
volume all that has to do with functions of real variables, except 
the theory of differential equations. The differential notation not 
being treated in the “Classe de Mathématiques spéciales,” * I have 
treated this notation from the beginning, and have presupposed only 
a knowledge of the formal rules for calculating derivatives. 

Since mathematical analysis is essentially the science of the con- 
tinuum, it would seem that every course in analysis should begin, 
logically, with the study of irrational numbers. I have supposed, 
however, that the student is already familiar with that subject. The 
theory of incommensurable numbers is treated in so many excellent 
well-known works f that I have thought it useless to enter upon such 
a discussion. As for the other fundamental notions which he at the 
basis of analysis, — such as the upper limit, the definite integral, the 
double integral, etc.,—I have endeavored to treat them with all 
desirable rigor, seeking to retain the elementary character of the 
work, and to avoid generalizations which would be superfluous in 4 
book intended for purposes of instruction. 

Certain paragraphs which are printed in smaller type than the 
body of the book contain either problems solved in detail or else 





* An interesting account of French methods of instruction in mathematics will 
pe found in an article by Pierpont, Bulletin Amer. Math. Society, Vol. VI, 2d series 
(1900), p. 225. TRANS. 

{| Such books are not common in English. The reader is referred to Pierpont, 
Theory of Functions of Real Variables, Ginn & Company, Boston, 1905; Tannery, 
Lecgons d’arithmétique, 1900, and other foreign works on arithmetic and on real 
functions. 
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supplementary matter which the reader may omit at the first read- 
ing without inconvenience. Each chapter is followed by a list of 
examples which are directly illustrative of the methods treated in 
the chapter. Most of these examples have been set in examina- 
tions. Certain others, which are designated by an asterisk, are 
somewhat more difficult. The latter are taken, for the most part, 
from original memoirs to which references are made. 

Two of my old students at the Ecole Normale, M. Emile Cotton 
and M. Jean Clairin, have kindly assisted in the correction of proofs; 
I take this occasion to tender them my hearty thanks. 


JANUARY 27, 1902 ee SAE ed! 


TRANSLATOR’S PREFACE 


The translation of this Course was undertaken at the suggestion 
of Professor W. F. Osgood, whose review of the original appeared 
in the July number of the Bulletin of the American Mathematical 
Society in 1903. The lack of standard texts on mathematical sub- 
jects in the English language is too well known to require insistence. 
I earnestly hope that this book will help to fill the need so generally 
felt throughout the American mathematical world. It may be used 
conveniently in our system of instruction as a text for a second course 
in calculus, and as a book of reference it will be found valuable to 
an American student throughout his work. 

Few alterations have been made from the French text. Slight 
changes of notation have been introduced occasionally for conven- 
ience, and several changes and additions have been made at the sug- 
gestion of Professor Goursat, who has very kindly interested himself 
in the work of translation. To him is due all the additional matter 
not to be found in the French text, except the footnotes which are 
signed, and even these, though not of his initiative, were always 
edited by him. I take this opportunity to express my gratitude to 
the author for the permission to translate the work and for the 
sympathetic attitude which he has consistently assumed. I am also 
indebted to Professor Osgood for counsel as the work progressed 
and for aid in doubtful matters pertaining to the translation. 

The publishers, Messrs. Ginn & Company, have spared no pains to 
make the typography excellent. Their spirit has been far from com- 
mercial in the whole enterprise, and it is their hope, as it is mine, 
that the publication of this book will contribute to the advance of 


mathematics in America. E. R. HEDRICK 


Auaust, 1904 
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A COURSE IN MATHEMATICAL 
ANALYSIS 


CHAPTER I 
DERIVATIVES AND DIFFERENTIALS 
I. FUNCTIONS OF A SINGLE VARIABLE 


1. Limits. When the successive values of a variable x approach 
nearer and nearer a constant quantity a, in such a way that the 
absolute value of the difference x — a finally becomes and remains 
less than any preassigned number, the constant a is called the 
limit of the variable x This definition furnishes a criterion for 
determining whether a is the limit of the variable x. The neces- 
sary and sufficient condition that it should be, is that, given any 
positive number ¢,no matter how small, the absolute value of « — a 
should remain less than e for all values which the variable x can 
assume, after a certain instant: 

Numerous examples of limits are to be found in Geometry 
and Algebra. For example, the limit of the variable quantity 
x = (a* — m*) /(a — m), as m approaches a, is 2a; for « — 2a will 
be less than « whenever m — a is taken less thane. Likewise, the 
variable « = a —1/n, where n is a positive integer, approaches the 
limit a when n increases indefinitely; for a —~ is less than e when- 
ever 7 is greater than 1 /e. Itis apparent from these examples that 
the successive values of the variable x, as it approaches its limit, may 
form a continuous or a discontinuous sequence. 

It is in general very difficult to determine the limit of a variable 
quantity. The following proposition, which we will assume as self- 
evident, enables us, in many cases, to establish the existence of a limit. 


Any variable quantity which never decreases, and which always 
remains less than a constant quantity L, approaches a limit l, which 
is less than or at most equal to L. 


Similarly, any variable quantity which never increases, and which 
always remains greater than a constant quantity L', approaches a 


cee ey sch hens A ; 
limit l', which is greater than or else equal to L', 
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For example, if each of an infinite series of positive terms is 
less, respectively, than the corresponding term of another infinite 
series of positive terms which is known to converge, then the first 
series converges also; for the sum &, of the first n terms evidently 
increases with n, and this sum is constantly less than the total sum 
S of the second series. 


2. Functions. When two variable quantities are so related that 
the value of one of them depends upon the value of the other, they 
are said to be functions of each other. If one of them be sup- 
posed to vary arbitrarily, it is called the independent variable. Let 
this variable be denoted by x, and let us suppose, for example, 
that it can assume all values between two given numbers a and 6 
(a<b). Let y be another variable, such that to each value of « 
between a and 6, and also for che values a and 6 themselves, there 
corresponds one definitely determined value of y. Then y is called 
a function of x, defined in the interval (a, 6); and this dependence 
is indicated by writing the equation y= f(a). For instance, it may 
happen that y is the result of certain arithmetical operations per- 
formed upon z. Such is the case for the very simplest functions 
studied in elementary mathematics, e.g. polynomials, rational func- 
tions, radicals, ete. 

A function may also be defined graphically. Let two coérdinate 
axes Ox, Oy be taken in a plane; and let us join any two points 4 
and B of this plane by a curvilinear are ACB, of any shape, which 
is not cut in more than one point by any parallel to the axis Oy. 
Then the ordinate of a point of this curve will be a function of the 
abscissa. The are dCB may be composed of several distinet por- 
tions which belong to different curves, such as segments of straight 
lines, ares of circles, ete. 

In short, any absolutely arbitrary law may be assumed for finding 
the value of y from that of «. The word function, in its most gen- 
eral sense, means nothing more nor less than this: to every value of 
x corresponds a value of y. 


3. Continuity. The definition of functions to which the infini- 
tesimal calculus applies does not admit of such broad generality. 
Let y = f(a) be a function defined in a certain interval (a, 6), and 
let a and a) +h be two values of x in that interval. If the differ- 
ence f(a + h) — f(a) approaches zero as the absolute value of h 
approaches zero, the function f(a) is said to be continuous for the 
value xy. From the very definition of a limit we may also say that 
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a function f(x) is continuous for x = x if, corresponding to every 
positive number «, no matter how small, we can find a positive num- 
ber n, such that 

|P(@o +h) — f@)|<« 
for every value of h less than 1 in absolute value.* We shall say that 
a function f(a) is continuous in an interval (a, b) if it is continuous 
for every value of x lying in that interval, and if the differences 


LOD ee IAG) me Oa) of (G) 
each approach zero when /, which is now to be taken only positive, 
approaches zero. 

In elementary text-books it is usually shown that polynomials, 
rational functions, the exponential and the logarithmic function, 
the trigonometric functions, and the inverse trigonometric functions 
are continuous functions, except for certain particular values of 
the variable. It follows directly from the definition of continuity 
that the sum or the product of any number of continuous functions 
is itself a continuous function; and this holds for the quotient of 
two continuous functions also, except for the values of the variable 
for which the denominator vanishes. 

It seems superfluous to explain here the reasons which lead us to 
assume that functions which are defined by physical conditions are, 
at least in general, continuous. 

Among the properties of continuous functions we shall now state 
only the two following, which one might be tempted to think were 
self-evident, but which really amount to actual theorems, of which 
rigorous demonstrations will be given later. ¢ 


I. If the function y = f(a) ts continuous in the interval (a, 6), and 
if N is a number between f(a) and f(b), then the equation f(x) = N 
has at least one root between a and b. 

Il. There exists at least one value of x belonging to the interval 
(a, 6), inclusive of its end points, for which y takes on a value M 
which is greater than, or at least equal to, the value of the function at 
any other point in the interval. Likewise, there exists a value of x 
for which y takes on a value m, than which the function assumes no 


smaller value in the interval. 


The numbers M and m are called the maximum and the minimum 
values of f(x), respectively, in the interval (a, 6). It is clear that 





* The notation |a| denotes the absolute value of a. 
+ See Chapter IV. 
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the value of « for which f(«) assumes its maximum value M, or the 
value of « corresponding to the minimum m, may be at one of the 
end points, a or b. It follows at once from the two theorems above, 
that if N is a number between M@ and m, the equation f(«) = NV has 
at least one root which lies between a and 6. 


4. Examples of discontinuities. The functions which we shall study 
will be in general continuous, but they may cease to be so for 
certain exceptional values of the variable. We proceed to give 
several examples of the kinds of discontinuity which occur most 
frequently. 

The function y =1/(x — a) is continuous for every value 2» of 
x except a. The operation necessary to determine the value of y 
from that of 2 ceases to have a meaning when « is assigned the 
value a; but we note that when « is very near-to a the absolute 
value of y is very large, and y is positive or negative with x — a. 
As the difference x — a diminishes, the absolute value of y increases 
indefinitely, so as eventually to become and remain greater than any 
preassigned number. This phenomenon is described by saying that 
y becomes infinite when «=a. Discontinuity of this kind is of 
great importance in Analysis. 

Let us consider next the function y=sin1/a. As x approaches 
zero, 1 /x increases indefinitely, and y does not approach any limit 
whatever, although it remains between + 1 and —1. The equation 
sinl/x = A, where |4|<1, has an infinite number of solutions 
which lie between 0 and ¢, no matter how small e be taken. What- 
ever value be assigned to y when w= 0, the function under con- 
sideration cannot be made continuous for x = 0. 

An example of a still different kind of discontinuity is given by 
the convergent infinite series 


gy? 


(2) = a8 or a , (eee ee 


oe 
it = a? 
When «x approaches zero, S(a) approaches the limit 1, although 
S(0)=0. For, when a = 0, every term of the series is zero, and 
hence S(0)=0. But if x be given a value different from zero, a 
ae progression is obtained, of which the ratio is 1/a + 2%). 
ence 


ae 2/4 tee? 
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and the limit of S(«) is seen to be 1. Thus, in this example, the 
function approaches a definite limit as ~ approaches zero, but that 
limit is different from the value of the function for x = 0. 


5. Derivatives. Let f(x) be a continuous function. Then the two 


terms of the quotient 
Le +h)—f@) 


h 


approach zero simultaneously, as the absolute value of approaches 
zero, while « remains fixed. If this quotient approaches a limit, 
this limit is called the derivative of the function f(x), and is denoted 
by y', or by f'(a), in the notation due to Lagrange. 

An important geometrical concept is associated with this analytic 
notion of derivative. Let us consider, in a plane XOY, the curve 
- AMB, which represents the function y = f(x), which we shall assume 
to be continuous in the interval (a, 0). Let M and M' be two points 
on this curve, in the interval (a, 0), and let their abscisse be x and 
x+h, respectively. The slope of the straight line MM/' is then 
precisely the quotient above. Now as h approaches zero the point 
M' approaches the point M; and, if the function has a derivative, 
the slope of the line MM' approaches the limit y’. The straight line 
MM", therefore, approaches a limiting position, which is called the 
tangent to the curve. It follows that the equation of the tangent is 


Y—y=y'(X—2), 


where X and Y are the running codrdinates. 
To generalize, let us consider any curve in space, and let 


a = f(t); y= (4), z=) 


be the codrdinates of a point on the curve, expressed as functions of 
a variable parameter ¢. Let M and M' be two points of the curve 
corresponding to two values, ¢ and ¢ +h, of the parameter. The 
equations of the chord MM' are then 


Degie ee EOn Ze) 
FEFHM-fOQ E4+4)—-4$O ¥E+rA)—¥O 

If we divide each denominator by /# and then let h approach zero, 

the chord MM! evidently approaches a limiting position, which is 


given by the equations 


X-f()_Y¥—-$() _Z-v(, 
ILO ¢' (Zt) Wi) 
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provided, of course, that each of the three functions f(2), $(¢), y(t) 
possesses a derivative. The determination of the tangent to a curve 
thus reduces, analytically, to the calculation of derivatives. 

Every function which possesses a derivative is necessarily con- 
tinuous, but the converse is not true. It is easy to give examples 
of continuous functions which do not possess derivatives for par- 
ticular values of the variable. The function y=«asin1/a, for 
example, is a perfectly continuous function of x, for « = 0,* and y 
approaches zero as x approaches zero. But the ratio y/x = sin1l/a 
does not approach any limit whatever, as we have already seen. 

Let us next consider the function y=«*. Here y is continuous 
for every value of x; and y=0whenx=0. But the ratio y/x =a? 
increases indefinitely as ~ approaches zero. For abbreviation the 
derivative is said to be infinite for « = 0; the curve which repre- 
sents the function is tangent to the axis of y at the origin. 

Finally, the function 


1 

x er 

Ue 1 
1+e 





is continuous at « = 0,* but the ratio y /x approaches two different 
limits according as x is always positive or always negative while 
it is approaching zero. When « is positive and small, e!/” is posi- 
tive and very large, and the ratio y/a approaches 1. But if x 
is negative and very small in absolute value, e!/* is very small, and 
the ratio y/x approaches zero. There exist then two values of the 
derivative according to the manner in which x approaches zero: the 
curve which represents this function has a corner at the origin. 

It is clear from these examples that there exist continuous func- 
tions which do not possess derivatives for particular values of the 
variable. But the discoverers of the infinitesimal calculus confi- 
dently believed that a continuous function had a derivative in gen- 
eral. Attempts at proof were even made, but these were, of course, 
fallacious. Finally, Weierstrass succeeded in settling the question 
conclusively by giving examples of continuous functions which do not 
possess derivatives for any values of the variable whatever.t But 
as these functions have not as yet been employed in any applications, 





* After the value zero has been assigned to y for x = 0.— TRANSLATOR. 
} Note read at the Academy of Sciences of Berlin, July 18, 1872. Other examples 
are to be found in the memoir by Darboux on discontinuous functions (Annales de 


V Ecole Normale Supérieure, Vol. IV, 2d series). One of Weierstrass’s examples is 
given later (Chapter IX). 
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we shall not consider them here. In the future, when we say that 
a function f(x) has a derivative in the interval (a, 6), we shall mean 
that it has an unique finite derivative for every value of « between 
a and 6 and also for x = a (h being positive) and for 2 = 6 (h being 
negative), unless an explicit statement is made to the contrary. 


6. Successive derivatives. The derivative of a function f(x) is in 
general another function of x, f'(x). If f'(#) in turn has a deriva- 
tive, the new function is called the second derivative of f(x), and is 
represented by y" or by f"(#). In the same way the third deriva- 
tive y'", or f'"(x), is defined to be the derivative of the second, and 
so on. In general, the nth derivative y™, or f(x), is the deriva- 
tive of the derivative of order (n —1). If, in thus forming the 
successive derivatives, we never obtain a function which has no 
derivative, we may imagine the process carried on indefinitely. In 
this way we obtain an unlimited sequence of derivatives of the func- 
tion f(x) with which we started. Such is the case for all functions 
which have found any considerable application up to the present 
time. 

The above notation is due to Lagrange. The notation D,¥y, or 
D,, f(x), due to Cauchy, is also used occasionally to represent the 
mth derivative. Leibniz’ notation will be given presently. 


7. Rolle’s theorem. The use of derivatives in the study of equa- 
tions depends upon the following proposition, which is known as 
Rolle’s Theorem : 


Let a and b be two roots of the equation f(x)=0. If the function 
Ff (@) ts continuous and possesses a derivative in the interval (a, b), 
the equation f'(x) = 0 has at least one root which lies between a and b. 


For the function f(x) vanishes, by hypothesis, for =a and « = b. 
If it vanishes at every point of the interval (a, 0), its derivative also 
vanishes at every point of the interval, and the theorem is evidently 
fulfilled. If the function f(x) does not vanish throughout the inter- 
val, it will assume either positive or negative values at some points. 
Suppose, for instance, that it has positive values. Then it will have 
a maximum value M for some value of x, say x,, which les betweer 
a and b (§ 3, Theorem II). The ratio s 


f@it+%) =f), 
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where / is taken positive, is necessarily negative or else zero. 
Hence the limit of this ratio, ie. f'(x,), cannot be positive; 1. 
f'(a,)< 0. But if we consider f'(x,) as the limit of the ratio 


J (#1 — h) —f(@) 
—h 
where / is positive, it follows in the same manner that f(a) 2 0. 
From these two results it is evident that f'(x1) = 0. 


8. Law of the mean. It is now easy to deduce from the above 
theorem the important law of the mean: * 


Let f(x) be a continuous function which has a derivative in the 
interval (a, b). Then 

(1) FOF C= C= 7 Oe 
where cis a number between a and b. 

In order to prove this formula, let ¢(#) be another function which 
has the same properties as f(«), Le. it is continuous and possesses a 
derivative in the interval (a, ). Let us determine three constants, 
A, B, C, such that the auxiliary function 

W(@)=Af(a) + BO@) + C 
vanishes for «=a and for x=. The necessary and sufficient 
conditions for this are 
Af(a)t+BG(@)+C=0, ASO+BO()+C=0; 


and these are satisfied if we set 


A=¢(a)— $0), B=fO)-f@, C=f@)oO)—fO)o@. 
The new function y(«) thus defined is continuous and has a derivative 
in the interval (a,b). The derivative y'(a) = A f'(a) + B $'(x) there- 
fore vanishes for some value ¢ which lies between a and 4, whence, 
replacing A and B by their values, we find a relation of the form 


(1') [$ ) — o(@) PO) =O) —F(@)] 4'©). 
It is merely necessary to take ¢ (x) = a in order to obtain the equality 


which was to be proved. It is to be noticed that this demonstration 
does not presuppose the continuity of the derivative TB). 





‘ . . 
*“ Formule des accroissements finis.” The French also use “Formule de la 
moyenne’’ as a synonym. Other English synonyms are “ Average value theorem ”’ 
and ‘‘Mean value theorem.’’ — TRANS. 
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From the theorem just proven it follows that if the derivative 
J'(@) is zero at each point of the interval (a, 6), the function S(@) 
has the same value at every point of the interval; for the applica- 
tion of the formula to two values 2,, 72, belonging to the interval 
(4, 6), gives f(a) = f(a,). Hence, if two functions have the same 
derivative, their difference is a constant; and the converse is evi- 
dently true also. If a function F(a) be given whose derivative is 
J («), all other functions which have the same derivative are found by 
adding to F(a) an arbitrary constant.* 

The geometrical interpretation of the equation (1) is very simple. 
Let us draw the curve A MB which represents the function y = f (x) 
in the interval (a, 4). Then the ratio [ f(b) — f(a)]/(6 — a) is the 
slope of the chord AB, while /'(c) is the slope of the tangent at a 
point C' of the curve whose abscissa is c. Hence the equation (1) 
expresses the fact that there exists a point C on the curve AMB, 
between A and B, where the tangent is parallel to the chord AB. 

If the derivative f'(a) is continuous, and if we let a and } approach 
the same limit x) according to any law whatever, the number «, 
which lies between a and 4, also approaches x», and the equation (1) 
shows that the limit of the ratio 


LO=-L®@ 
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is f'(o). The geometrical interpretation is as follows. Let us 
consider upon the curve y= f(a) a point M whose abscissa is 2, 
and two points A and B whose abscisse are a and 4, respectively. 
The ratio [ f(@) —f(a4)]/(6 — @) is equal to the slope of the chord 
AB, while f'(a ) is the slope of the tangent at M. Hence, when 
the two points 4 and B approach the point M according to any law 
whatever, the secant AB approaches, as its limiting position, the 
tangent at the point M. 





* This theorem is sometimes applied without due regard to the conditions imposed in 
itsstatement. Let f(«) and (x), for example, be two continuous functions which have 
derivatives f’(x), 6’(x) in an interval (a, >). If the relation /’(«) o(@) — f (@) ¢’ (x) =0 
is satisfied by these four functions, it is sometimes accepted as proved that the deriva- 
tive of the function f/ ¢, or [f’(@)  (w) — f(x) ¢’(@)] / $2, is zero, and that accordingly 
S/¢ is constant in the interval (a, 6). But this conclusion is not absolutely rigorous 
unless the function ¢ (x) does not vanish in the interval (a,b). Suppose, for instance, 
that ¢ (a) and ¢’() beth vanish for a value ¢ between aandb. A function f (%) equal 
to C,¢(x) between a and ¢, and to 0, ¢(x) between c and b, where C, and C are dif- 
ferent constants, is continuous and has a derivative in the interval (a, b), and we have 
F(x) & (x) — f (x) 6/(x) = 0 for every value of « in the interval. The geometrical 


interpretation is apparent. 
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This does not hold in general, however, if the derivative is not 
continuous. For instance, if two points be taken on the curve 
y = x, on opposite sides of the y axis, it is evident from a figure 
that the direction of the secant joining them can be made to approach 
any arbitrarily assigned limiting value by causing the two points to 
approach the origin according to a suitably chosen law. 

The equation (1') is sometimes called the generalized law of the 
mean. From it de l’Hospital’s theorem on indeterminate forms fol- 
lows at once. For, suppose f(a) =0 and ¢(4)=0. Replacing 6 


7 ot i '), we find 
by « in (1’), we fin fa) _ f(a) 
p(x) $'(*1) 


where x, lies between a@ and x This equation shows that if the 
ratio f'\(a) /p(x) approaches a limit as « approaches a, the ratic 
S (a) /(x) approaches the same limit, if f(a) =9 and $(a)=9. 


9. Generalizations of the law of the mean. Various generalizations of the law 
of the mean have been suggested. The following one is due to Stieltjes (Bulletin 
dela Société Mathématique, Vol. XVI, p. 100). For the sake of definiteness con- 
sider three functions, f(x), g(x), h(x), each of which has derivatives of the first 
and second orders. Let a, b,c be three particular values of the variable (a<b<c). 
Let A be a number defined by the equation 











/ S(a) g(a) h(a) 1a @ 
f(b) g(b) A | LO O2a 0% 
F(e) gle) hc) Ly ogeatb 
and let 
f(a) g(a) h(a) la @ 
p(x) =| f(b) g(b) h(b)|—A}1 b a 
S(t) g(t) h(a) 1 «@ # 








be an auxiliary function. Since this function vanishes when w = b and when 
x = ¢, its derivative must vanish for some value ¢ between b and c. Hence 





f(a) g(a) h(a) Lasa2 
f(b) g(b) h(b) |—Al 1 D0 BP 0. 
LH 9S) WG) Oe 2g 











If b be replaced by & in the left-hand side of this equation, we obtain a function 
of x which vanishes when « = a@ and when x =b. Its derivative therefore van- 
ishes for some value of @ between a and b, which we shall call & The new 
equation thus obtained is 





f(a g(a) h(a) iL Gh. ak” 
FEY Ge) AE) AO eee; 
LAS) 9 (CO) BO) Del Pag 











Finally, replacing ¢ by @ in the left-hand side of this equation, we obtain a func- 
tion of @ which vanishes when w = € and when 2 = ¢_ Its derivative vanishes 
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for some value 7, which lies between ¢ and ¢ and therefore between a and ¢. 
Hence A must have the value 


| f (@) 9g @ h(a) 
| f(s) 9B) WE) 
L7(n) 9 (n) Wn) 
where é lies between a and b, and 7 lies between a and c. 
This proof does not presuppose the continuity of the second derivatives 
f’(£), g(x), h(x). Tf these derivatives are continuous, and if the values a, 0, ¢ 
approach the same limit a9, we have, in the limit, 


F (0) g (@o) h (ao) 
FS’ (0) gf’ (0) hr’ (ao) 
F(Xo) 90) -h’” (Xo) 


Analogous expressions exist for m functions and the proof follows the same 
lines. If only two functions f(x) and g(«) are taken, the formule reduce to the 
law of the mean if we set g(x) = 1. 

An analogous generalization has been given by Schwarz (Annali di Mathe- 
matica, 2d series, Vol. X). 


’ 


A=— 
1.2 





5 


lim A = —— 
im 7 








Il. FUNCTIONS OF SEVERAL VARIABLES 


10. Introduction. A variable quantity » whose value depends on 
the values of several other variables, x, y, 2, ---, ¢, which are in- 
dependent of each other, is called a function of the independ- 
ent variables x, y, 2,---, ¢; and this relation is denoted by writing 
wo=f(x,y,%,--:,t). For definiteness, let us suppose that w = f(a, y) 
is a function of the two independent variables « and y. If we think 
of x and y as the Cartesian codrdinates of a point in the plane, 
each pair of values (#, y) determines a point of the plane, and con- 
versely. If to each point of a certain region A in the zy plane, 
bounded by one or more contours of any form whatever, there 
corresponds a value of , the function f(a, y) is said to be defined 
in the region A. 

Let (2, yo) be the codrdinates of a point M/, lying in this region. 
The function f(x, y) is said to be continuous for the pair of values 
(ao, Yo) tf, corresponding to any preassigned positive number e, another 
positive number y exists such that 


| f(@o + hy Yo + &)—f (Ho, Yo)|<e 


whenever |h! << and |k| < ». 

This definition of continuity may be interpreted as follows. Let 
us suppose constructed in the wy plane a square of side 27 about 
M. as center, with its sides parallel to the axes. The point M’, 
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whose codrdinates are 2 +h, Yo +h, will lie inside this square, if 
jh|\<y and |k|<y. To say that the function is continuous for the 
pair of values (2p, yo) amounts to saying that by taking this square 
sufficiently small we can make the difference between the value of 
the function at M, and its value at any other point of the square less 
than ¢ in absolute value. 

It is evident that we may replace the square by a circle about 
(Xo, Yo) a8 center. For, if the above condition is satisfied for all 
points inside a square, it will evidently be satisfied for all points 
inside the inscribed circle. And, conversely, if the condition is 
satisfied for all points inside a circle, it will also be satisfied for all 
points inside the square inscribed in that circle. We might then 
define continuity by saying that an 7 exists for every ¢, such that 
whenever Vi? + k? < n we also have . 


EAD OE 


The definition of continuity for a function of 3, 4,---, m inde- 
pendent variables is similar to the above. 

It is clear that any continuous function of the two independent 
variables x and y is a continuous function of each of the variables 
taken separately. However, the converse does not always hold.* 








11. Partial derivatives. If any constant value whatever be substi- 
tuted for y, for example, in a continuous function f(a, y), there 
results a continuous function of the single variable a The deriva- 
tive of this function of 2, if it exists, is denoted by f,(a, y) or by o,. 
Likewise the symbol w,, or f, (x, y), is used to denote the derivative 
of the function f(x, y) when x is regarded as constant and y as the 
independent variable. The functions f, (a, y) and f, (a, y) are called 
the partial derivatives of the function f(a, y). They are themselves, 
in general, functions of the two variables x and y. If we form their 
partial derivatives in turn, we get the partial derivatives of the sec- 
ond order of the given function f(a, y). Thus there are four partial 
derivatives of the second order, f(a, y), Foy (Ys Fy Cr Yr a GY) 
The partial derivatives of the third, fourth, and higher orders are 





* Consider, for instance, the function f («, y), which is equal to 2 vy / (a2 + 42) when 
the two variables v and y are not both zero, and which is zero when x = y = 0. It is 
evident that this is a continuous function of « when y is constant, and vice versa. 
Nevertheless it is not a continuous function of the two independent variables x and y 
for the pair of valuesx=0,y =0. For, if the point (2, 7) approaches the origin upon 
the line «= y, the function f («, y) approaches the limit 1, and net zero. Such functions 
have been studied by Baire in his thesis. 
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defined similarly. In general, given a function w =f (2, Y, 2 -++,t) 
of any number of independent variables, a partial derivative of the 
nth order is the result of n successive differentiations of the function 
J, in a certain order, with respect to any of the variables which occur 
in f. We will now show that the result does not depend upon the 
order in which the differentiations are carried out. 

Let us first prove the following lemma: 


Let wo = f(x, y) be a function of the two variables x and y. Then 
Joy = Sia, provided that these two derivatives are continuous. 


To prove this let us first write the expression 
U= f(a + Ax, y + Ay) —f(e, y + Ay) —f@ + Ax, Y) + F(a, Y) 


in two different forms, where we suppose that 2, y, Av, Ay have 
definite values. Let us introduce the auxiliary function 


$(~) =f + Ax, »)—f(@, 0), 
where v is an auxiliary variable. Then we may write 
U=¢(y + Ay)— oy). 
Applying the law of the mean to the function $(v), we have 
U = Ay $,(y + Ody), where 0<6<1; 
or, replacing ¢, by its value, 
U = AyLS,(# + Ax, y + Ay) — f,(@, y + Ody). 


If we now apply the law of the mean to the function f, (wu, y + 0Ay), 
regarding w as the independent variable, we find 


U = Ax dy fiyn(x + O' Ax, y+ 0Ay), O0<6'<1. 
From the symmetry of the expression U in x, y, Ax, Ay, we see that 
we would also have, interchanging x and y, 
U = Ay Ax fi, (% + WAX, y + 0,Ay), 
where 6, and 6/ are again positive constants less than unity. Equat- 
ing these two values of U and dividing by Aw Ay, we have 
Saoy(® + HA, y + AY) = Six (% + OAR, y + GAY). 


Since the derivatives f,,,(x, y) and f,,(«, y) are supposed continuous, 
the two members of the above equation approach /,, (a, y) and 
Sx(£, Y), vespectively, as Aw and Ay approach zero, and we obtain 
the theorem which we wished to prove. 
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It is to be noticed in the above demonstration that no hypothesis 
whatever is made concerning the other derivatives of the second order, 
fe and f, The proof applies also to the case where the function 
F(x, y) depends upon any number of other independent variables 
besides « and y, since these other variables would merely have to 
be regarded as constants in the preceding developments. 

Let us now consider a function of any number of independent 
variables, Ry eee, 
and let 9 be a partial derivative of order n of this function. Any 
permutation in the order of the differentiations which leads to Q 
can be effected by a series of interchanges between two successive 
differentiations; and, since these interchanges do not alter the 
result, as we have just seen, the same will be true of the permuta- 
tion considered. It follows that in order to have a notation which 
is not ambiguous for the partial derivatives of the nth order, it is 
sufficient to indicate the number of differentiations performed with 
respect to each of the independent variables. For instance, any nth 
derivative of a function of three variables, o = f(a, y, ), will be 
represented by one or the other of the notations 


Tanyter (a, Y; 2), Divya F (@, Y; 2), 


where p+q+r=n.* Either of these notations represents the 
result of differentiating f successively p times with respect to a, 
q times with respect to y, and r times with respect to z, these oper- 
ations being carried out in any order whatever. There are three 
distinct derivatives of the first order, f,, f,, f,; six of the second 
OrdOr, Jia) Sins silat Sipwion aud (80. OM. 

In general, a function of p independent variables has just as many 
distinct derivatives of order n as there are distinct terms in a homo- 
geneous polynomial of order m in p independent variables; that is, 


(7 +1)(n+2)-- (n+p —1) 
Tai cee 1) 


as is shown in the theory of combinations. 





Practical rules. A certain number of practical rules for the cal- 
culation of derivatives are usually derived in elementary books on 





The notation /, par (x, y, 2) is used instead of the notation eeu (ti ys 2)mor 


simplicity. Thus the notation Joy (, y), used in place of Jiy(e, y), is simpler and 
equally clear. — TRANS. 
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the Calculus. A table of such rules is appended, the function and 
its derivative being placed on the same line: 


y = x, yl = ane; 
y =a", y' = a log a, 
where the symbol log denotes the natural logarithm ; 
= Hee 
Go log a, — it 
4 = Sill a, USCS a 
¥ = 208 x, y' =— sing; 
= i i wets clot, 
y= are sin &, y Crear eet 
y = arc tan x, jas haa 
1 += a? 
Y= Ue, yl =uv + wi; 
ee ,__wv—uv', 
Seve per ET Fr ie 
y =f), Yu =f") Uy 3 
¥Y =f v, w), Yn Ups icke Upla ada 


The last two rules enable us to find the derivative of a function 
of a function and that of a composite function if f,, f,, 7, are con- 
tinuous. Hence we can find the successive derivatives of the func- 
tions studied in elementary mathematics, — polynomials, rational] 
and irrational functions, exponential and logarithmic functions, 
trigonometric functions and their inverses, and the functions deriv- 
able from all of these by combination. 

For functions of several variables there exist certain formule 
analogous to the law of the mean. Let us consider, for definite. 
ness, a function f(z, 7) of the two independent variables x and y. 
The difference f(a + h, y + k)— f(a, y) may be written in the form 


Seth yth—f@ N=eth y+ H—f@y +8] 
+[ P(e, y + k)—F@, y)), 
to each part of which we may apply the law of the mean. We 
thus find 


S(@ +thy+ k) — f(x, Y= hf, (& + 60h,y + k) + kf, (@, Vee dk), 


where 6 and 6! each lie between zero and unity. 
This formula holds whether the derivatives f, and f, are continu- 
ous or not. If these derivatives are continuous, another formula, 
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similar to the above, but involving only one undetermined number 
6, may be employed.* In order to derive this second formula, con- 
sider the auxiliary function $(t)= f(a + At, y + kt), where a, y, h, 
and k have determinate values and ¢ denotes an auxiliary variable. 
Applying the law of the mean to this function, we find 


g(1)— $(0)=$'(6),  0<0<1. 
Now ¢(¢) is a composite function of ¢, and its derivative $'(¢) is 


equal to hf,(a + ht, y + kt) +k f,(@ + ht, y+ kt); hence the pre- 
ceding formula may be written in the form 


fleth, yth) —f(a, y) =hf (e+ Oh, y+ 0k) + kf,(e + Oh, y +0). 


12. Tangent plane to a surface. We have seen that the derivative 
of a function of a single variable gives the tangent to a plane curve. 
Similarly, the partial derivatives of a function of two variables occur 
in the determination of the tangent plane to a surface. Let 


(2) 2= F(a, y) 
be the equation of a surface S, and suppose that the function F(a, y), 
together with its first partial derivatives, is continuous at a point 
(o, Yo) Of the wy plane. Let z be the corresponding value of 2, 
and My (xo, Yo; %) the corresponding point on the surface S. If 
the equations 


(3) =f), y=o@), =v 
represent a curve C on the surface S through the point MM, the 
three functions /(¢), #(¢), y(é), which we shall suppose continuous 
and differentiable, must reduce to a, Yo, 2, respectively, for some 
value f) of the parameter ¢. The tangent to this curve at the point 
M, is given by the equations (§ 5) 

(4) KS hy VS Yo ey 

J'(to) $' (to) (to) 

Since the curve C lies on the surface S, the equation Y(4)=F[ f(t), (4) ] 
must hold for all values of ¢; that is, this relation must be an identity 











* Another formula may be obtained which involves only one undetermined number 6, 
and which holds even when the derivatives /, and/J,, are discontinuous. For the applica- 
tion of the law of the mean to the auxiliary function $(t) =f (@+ht, y +h) +/ (x, y+ kt) 
gives 

$ (1) — $0) = $(6), 0<6<i, 


S(@E+h, y +k) —f@, y) = hfe + Oh, y +k) + kfy(e, y+ 6k), 0<0<1. 


The operations performed, and hence the final formula, all hold provided the deriva- 
tives /,, and f, merely exist at the points (w + ht, y + h), (w, y + kl), 0<t<1.—TrRans, 


or 
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int. Taking the derivative of the second member by the rule for 
the derivative of a composite function, and setting ¢=¢%,, we have 


(5) W'(to) = f"(to) Fa, + $'(to) F,,: 


We can now eliminate f"(¢), $'(to); y'(to) between the equations (4) 
and (5), and the result of this elimination is 


(6) Z — % =(X — &) ra OM ar) hie 


This is the equation of a plane which is the locus of the tangents to 
all curves on the surface through the point M). It is called the tan- 
gent plane to the surface. 


13. Passage from increments to derivatives. We have defined the successive 
derivatives in terms of each other, the derivatives of order n being derived from 
those of order (n —1), and so forth. It is natural to inquire whether we may 
not define a derivative of any order as the limit of a certain ratio directly, with. 
out the intervention of derivatives of lower order. We have already done some- 
thing of this kind for f,,, (§ 11); for the demonstration given above shows that fi 
is the limit of the ratio 


f(a + Ax, y + Ay) — f(x + Aa, y) — f(x, y + Ay) +f (a, y) 
Ax Ay 





as Ax and Ay both approach zero. It can be shown in like manner that the 
second derivative /” of a function f(x) of a single variable is the limit of the 
ratio 
f(@ + hi + he) —F(@ + a) —F(@ + he) +f (a) 
hyhe 





as fy and hg both approach zero. 


_ For, let us set 
Si (®) =f(@ + 1) — fF (2), 
and then write the above ratio in the form 


Fila + he) —file) — A(@ + She) | 


0<6é<1; 
Iy he hy 4 








or 
Lie + Pat i SIE TO) _ pe + hy + a), <0 <1. 
1 
The limit of this ratio is therefore the second derivative f’”, provided that 


derivative is continuous. 
Passing now to the general case, let us consider, for definiteness, a function of 


three independent variables, »w =/(x, y, z). Let us set 
Aw =f(ath, y, 2) —f(@, ¥; 2), 
Aa =f(t,y +k, z)-f(t,% 2), 
Nw=f(e, y, 2+1)—-f(e, y, 2); 


where Ab w, nN 0, Al w are the first increments of w. If we consider h, k, Las given 
constants, then these three first increments are themselves functious of 2, y, z, 
and we may form the relative increments of these functions corresponding to 
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increments hy, ky, 4, of the variables. This gives us the second increments, 
AN Ana, AN Ay w,--+. This process can be continued indefinitely ; an increment 
of order n would be defined as a first increment of an increment of order (n — 1). 
Since we may invert the order of any two of these operations, it will be suffi- 
cient to indicate the successive increments given to each of the variables. An 
increment of order m would be indicated by some such notation as the following: 


h, yh five) nls BN ie: 
AO) oh AN AE Na AA aN often yas 
where p+q+r=n, and where the increments h, k, 1 may be either equal or 


unequal. This increment may be expressed in terms of a partial derivative of 
order n, being equal to the product 


hy he tee hy ky ae, keg ht o oul le 
xX Savyier (@ + Oy hy +++. 4+ Op lips Yy + Cal +.--. + Oka; z+ OY + eee + 6. L,-), 
where every @ lies between 0 and 1. This formula has already been proved foi 


first and for second increments. In order to prove it in general, let us assume 
that it holds for an increment of order (nm — 1), and let 


(0, 1 2) = Ale alpabt.. abeal ... abs 
Then, by hy pothesis, 

¢ (@, Y, 2) =ho-r+ hy ky hegh-+ +l fav—lyaer (UH Ogho+-+++Oyhp, yt+++,Z+-+°). 
But the nth increment considered is equal to @/z + hy, y, Z) — (2, y, z); and if we 


apply the law of the mean to this increment, we finally obtain the formula sought. 
Conversely, the partial derivative j.,7.r is the limit of the ratio 
Als Ale if: Al» AN Wc Aa Al ae i 
hi fs hak ee ae 
as all the increments h, k, l approach zero. 

It is interesting to notice that this definition is sometimes more general than 
the usual definition. Suppose, for example, that wo = f(x, y)= (x) + yW(y) isa 
function of « and y, where neither ¢ nor y has a derivative. Then w also has 
no first derivative, and consequently second derivatives are out of the question, 
in the ordinary sense. Nevertheless, if we adopt the new definition, the deriva- 
tive fz, is the limit of the fraction 


fathytkh—fleth y—flt,y+h +f, y) 
hk é 








which is equal to 
g(@th)+¥yth)—o@+h)—vy)—o@—-¥YUt+th)+¢e@+¥), 
hk 


But the numerator of this ratio is identically zero. Hence the ratio approaches 
zero as a limit, and we find f,,,, = 0.* 








* A similar remark may be made regarding functions of a single variable. For 
example, the function f(«) = x3 cos1/a has the derivative 


ay = 3a? cos | + vsint, 


and f’(v) has no derivative forz=0. But the ratio 
S (2a) — 2f (a) + f(0) é 


ae 
or 8acos(1/2a@) — 2a cos(1/@), has the limit zero when @ approaches zero. 
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III. THE DIFFERENTIAL NOTATION 


The differential notation, which has been in use longer than any 
other,* is due to Leibniz. Although it is by no means indispensable, 
it possesses certain advantages of symmetry and of generality which 
are convenient, especially in the study of functions of several varia- 
bles. This notation is founded upon the use of infinitesimals. 


14. Differentials. Any variable quantity which approaches zero as 
a limit is called an infinitely small quantity, or simply an infinitesi- 
mal. The condition that the quantity be variable is essential, for 
a constant, however small, is not an infinitesimal unless it is zero. 

Ordinarily several quantities are considered which approach zero 
simultaneously. One of them is chosen as the standard of compari- 
son, and is called the principal infinitesimal. Let « be the principal 
infinitesimal, and 8 another infinitesimal. ‘Then B is said to be an 
infinitesimal of higher order with respect to a, if the ratio B/a 
approaches zero with a On the other hand, 8 is called an infini- 
tesimal of the first order with respect to a, if the ratio B/a 
approaches a limit K different from zero as a approaches zero. In 
this case 


Dg gy 
a 


where ¢ is another infinitesimal with respect to a. Hence 
B=a(K+6)= Ka+ae, 


and Ke is called the principal part of B. The complementary term 
ae is an infinitesimal of higher order with respect to a. In general, 
if we can find a positive power of a, say a”, such that B/a" 
approaches a finite limit A different from zero as a approaches 
zero, B is called an infinitesimal of order » with respect toa. Then 
we have 

i =K +e, 

a 


or 
B= atk 6) Kara ate, 


The term Ka” is again called the principal part of £. 
Having given these definitions, let us consider a continuous func- 
tion y= f(x), which possesses a derivative f'(~). Let Aw be an 





* With the possible exception or Newton’s notation. — TRANS. 
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increment of x, and let Ay denote the corresponding increment OL Ge 5 
From the very definition of a derivative, we have 


A 
w=s@ts 


where « approaches zero with Aw. If Aw be taken as the principal 
infinitesimal, Ay is itself an infinitesimal whose principal part is 
f(z) Ax.* This principal part is called the differential of y and is 
denoted by dy. 

dy =f /(e) Ae. 


When f(«) reduces to a itself, the above formula becomes dx = Ax ; 
and hence we shall write, for symmetry, 


dy = f'(«) da, 
where the increment dx of the independent variable x is to be given 


the same fixed value, which is otherwise arbitrary and of course 
variable, for all of the several dependent 








4 4 functions of x which may be under consid- 
eration at the same time. 

Dp Let us take a curve C whose equation is 

[v y = f(x), and consider two points on it, M 

| and M', whose abscisse are x and x + dv, 

7 2 ee respectively. In the triangle MTN we have 


E WE = MON tance DMN da 7 )(a), 
1G. 1 
Hence NT represents the differential dy, 


while Ay is equal to NM'. It is evident from the figure that M’'T 
is an infinitesimal of higher order, in general, with respect to NT, 
as M' approaches M, unless MT is parallel to the # axis. 

Successive differentials may be defined, as were successive deriv- 
atives, each in terms of the preceding. Thus we call the differ- 
ential of the differential of the first order the differential of the 


second order, where dx is given the same value in both cases, as 
above. It is denoted by d?y: 


d’y = d (dy) =[ f(a) da]dx = f"(x) (dex)*. 
Similarly, the third differential is 


Py =d (dy) =[ f(a) dx] dx = Fo (ae) (any, 








* Strictly speaking, we should here exclude the case where f’(x) = 0. It is, how- 
ever, convenient to retain the same definition of dy = f’(«) Av in this case also 
even though if is not the principal part of Ay.—'TRans. 
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and so on. In general, the differential of the differentia) of orde1 
(n —1) is 
ay =f Oe) axe 
The derivatives f'(x), f(a), ---, f(a), --- can be expressed, on 
the other hand, in terms of differentials, and we have a new nota- 
tion for the derivatives: 


dy d*y any 
I escnadl L) Pa pet 7, toe, (72) iere 
Y dx’ da” ave da’ j 


to each of the rules for the calculation of a derivative corresponds 
4 rule for the calculation of a differential. For example, we have 





CLE = Me OL, da* =a log adx; 
dlog x ==, dsinx=cosxdxz; +3 
; dx da 
SUC ar on reer URSIN Set rae 


Let us consider for a moment the case of a function of a function. 
Let y = /f(v), where u is a function of the independent variable a. 
Cah Ye = FW) te 
whence, multiplying both sides by dx, we get 

YnAt = f'(U) X Uz, dx ; 


dy = f'(u) du. 
The formula for dy is therefore the same as if w were the inde- 
pendent variable. ‘This is one of the advantages of the differential 
notation. In the derivative notation there are two distinct formule, 


Yx, =k ()s Ya = f'(u) Uy 
to represent the derivative of y with respect to #, according as y is 
given directly as a function of x or is given as a function of x by 
means of an auxiliary function vu. In the differential notation the 


that is, 


same formula applies in each case.* 
If y = f(u, v, w) is a composite function, we have 


Yx — Re ag OL ap oF a 
at least if f,, f,, f ave continuous, or, multiplying by da, 


y, dx =u,dx f, +v,dx f, + w,dx f,, ; 





* This particular advantage is slight, however ; for the last formula above is equally 
well a general one and coyers both the cases mentioned. — TRANS. 
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that is, 
dy =f,du + f,dv + f,,dw. 


Thus we have, for example, 


du—ud 
d(w) = udu + vdu, a(*)=* i a Sh, 





y? 

The same rules enable us to calculate the successive differentials. 
Let us seek to calculate the successive differentials of a function 
y =f(u), for instance. We have already 


dy = f'(u) du. 
In order to calculate d?y, it must be noted that du cannot be regarded 
as fixed, since w is not the independent variable. We must then 
calculate the differential of the composite function f'(w)du, where u 
and du are the auxiliary functions. We thus find 


ay = f"(u) du? + f'(u) du. 


To calculate d?y, we must consider dy as a composite function, with 
u, du, du as auxiliary functions, which leads to the expression 

By = f'"(u) de + 3f"(u) dud u + f'(u) Bu; 
and so on. It should be noticed that these formule for a?y, d°y, 
etc., are not the same as if uw were the independent variable, on 
account of the terms a@?u, d®u, etc.* 

A similar notation is used for the partial derivatives of a function 
of several variables. Thus the partial derivative of order n of 
J («, y, #), which is represented by /f,»,.. 1n our previous notation, 
is represented by 

Of 


Baayen we wl Ba te 


in the differential notation.t This notation is purely symbolic, and 
in no sense represents a quotient, as it does in the case of functions 
of a single variable. 


15. Total differentials. Let w= f(a, y, ~) be a function of the 
three independent variables «, y,z. The expression 
af af 


of ) 
deo gti te, UAL eke 





* This disadvantage would seem completely to offset the advantage mentioned 
above. Strictly speaking, we should distinguish between dey and ay, etc. — TRANS. 

{ This use of the letter 0 to denote the partial derivatives of a function of several 
variables is due to Jacobi. Before his time the same letter @ was used as is used for 
the derivatives of a function of a single variable. 
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is called the total differential of w, where dx, dy, dz are three fixed 
increments, which are otherwise arbitrary, assigned to the three 
independent variables x, y, z. The three products 

of of of 

Ox oy dy; Oz ae 
are called partial differentials. 

The total differential of the second order d?w is the total differ- 
ential of the total differential of the first order, the increments 
dx, dy, dz remaining the same as we pass from one differential to 
the next higher. Hence 

oda 0dw Cdw 
2 es = BAN poe 
d? w = d (dw) On dx + ee ‘ dz ; 


or, expanding, 


























a= ( CL ae SE a y + iz) dx 
+(26 of & chy +E ae) dy 
+ (<4 da + zp dy + = is) dz 
thas thay + tha 
+. 2 aE dee dy + ae oe dx dz + 2a dy dz. 


If of be replaced by @f?, the right-hand side of this equation 
becomes the square of 
of Oi nC, 
an Fie ay Oe 
We may then write, Dene: 
0 r ) 
Cw = (Lax aie Lay aR a) 9 
it being agreed that @f? is to be replaced by 6’ after expansion. 
In general, if we call the total differential of the total differential 
of order (n —1) the total differential of order n, and denote it by 
d"w, we may write, in the same symbolism, 


TERROR pra 
a= (Za SF ear easier es We 


where 0f” is to be replaced by o”f after expansion; that is, in our 
ordinary notation, 
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on | 
0 = ae eggs Ue, ptgtr=n, 
where 
oes 
Avr = otal rl 


is the coefficient of the term a?b7c" in the development of (4 + 6+ c)". 
For, suppose this formula holds for d*w. We will show that it then 
holds for d”+!w; and this will prove e in general, since we have 
already proved it for 2 = 2. From the definition, we find 
(hana d(d" w) 
Chae ont 1 if 
— pee erie p+ 4 des a ep qt+1 7 
a Ara: Es da? + dytdz + BaP Oy! + Oe da? dy?*" dz 
ont) i 

ee eee ae q r+1 2 
ae BaP Oy Ox * de? dy! dz ] ; 
whence, replacing 6"*+'f by ¢f"*!, the right-hand side becomes 


SA oie dx? dy? dz” (Lax oS Lay =- oF a :), 


PI" Ox? Oy Oz? 
CeO Of. \o . of of 
(Law + Lay + Las a ie ne + 3 dz). 
Hence, using the same symbolism, we may write 


, af af Of 
Co — (Z dx pat . 


or 


Note. Let us suppose that the expression for dw, obtained in any 
way whatever, is 


(7) dw = Pdx + Qdy+Rdz, 
where P, Q, R are any functions a, y, 2. Since by definition 
Cw Cw Ow 
dw = —— d: ee a, de 
Oe dae ++ Bi dy + De dz, 


we must have 


Ow Ow Ow 
(2 —P) ae + (2 - jay + (52 —n) de =0, 


where da, dy, dz are any constants. Hence 
0 @ 0 (0) 0 @ 


(3) ble Bee eee 


The single equation (7) is therefore equivalent to the three separate 
equations (8); and it determines all three partial derivatives at once 
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In general, if the mth total differential be obtained in any way 


whatever, 30 
ry = 


‘pqr E&P dy dz” 5 

then the coefficients ©,,, are respectively equal to the corresponding 
mth derivatives multiplied by certain numerical factors. Thus all 
these derivatives are determined at once. We shall have occasion 


to use these facts presently. 


16. Successive differentials of composite functions. Let w = F'(w, v, w) 
be a composite function, wu, v, w being themselves functions of the 
independent variables x, y, z,¢. The partial derivatives may then be 
written down as follows: 


Ow OF Ou , OF dv OF Ow 

da du dx | dv dx | Ow Oa’ 

Ow OF Ou OF dv OF dw 

in © Gris ee Mee re 

Ow OF Cu , OF Ov , OF Ow 

oz Ou Oz ' Ov bz i dw Oz’ 

Ow OF Ou . OF Ov OF dw 

Ot Ow Ot ° bv Ot * Ow Ot 
If these four equations be multiplied by dz, dy, dz, dt, respectively, 
and added, the left-hand side becomes 














2 aay 2 an ody + Ge de + 52 at 
that is, dw; and the coefficients of 
OF OF OF 
bu’ ov’ ow 
on the right-hand side are du, dv, dw, respectively. Hence 
(9) dw = a du + rae + ad dw, 


and we see that the expression of the totai differential of the first 
order of a composite function is the same as vf the auxiliary functions, 
were the independent variables. This is one of the main advantages’ 
of the differential notation. The equation (9) does not depend, in’ 
form, either upon the number or upon the choice of the independent 
variables ; and it is equivalent to as many separate equations as 
there are independent variables. 

To calculate d?w, let us apply the rule just found for dw, noting 
that the second member of (9) involves the six auxiliary functions 
u, v, w, du, dv, dw. We thus find 
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Cr i Cr Ok OF 

= mu dw + — d*u 
Zo = Ae du + —— an Bo dudv + —— a U + Au 
Or Cl ee Be OF 

Diao elf) ees 
+ au Ov dudv + ae dv 3 ev a dvdw + Ou 
Cr OF Or , OF 

pallu ; OE ey, } iy 

a Ou Ow es Ov Ow cigs Ow? evneias dw mn 


or, simplifying and using the same symbolism as above, 


du + — dv Tape! +— @u+—a@v+—daeu. 


‘OF OF OF On oF OF OF 
Pwo= 
Ou dv Ou ov ow 


This formula is somewhat complicated on account of the terms in 
d?u, dv, d?w, which drop out when u, v, w are the independent 
variables. This limitation of the differential notation should be 
borne in mind, and the distinction between d?w in the two cases 
carefully noted. To determine d*w, we would apply the same rule 
to d?, noting that d?w depends upon the nine auxiliary functions 
u, v, w, du, dv, dw, d?u, d*v, d?w; and so forth. The general expres- 
sions for these differentials become more and more complicated ; 
d’» is an integral function of du, dv, dw, du, ---, d"u, d®v, dw, and 
the terms containing d”u, d"v, dw are 
OF OF OF 

If, in the expression for da, wu, v, w, du, dv, dw, --- be replaced by 
their values in terms of the independent variables, d”w becomes an 
integral polynomial in dx, dy, dz, --- whose coefficients are equal 
(cf. Note, §15) to the partial derivatives of w of order n, multiplied 
by certain numerical factors. We thus obtain all these derivatives 
at once. 

Suppose, for example, that we wished to calculate the first and 
second derivatives of a composite function w= f(w), where u is a 
function of two independent variables w = $(a, y). If we calculate 
these derivatives separately, we find for the two partial derivatives 
of the first order 

Ow  0w0u Ow Owbu 


10 ps ees eee Os <p COL 
a» Ox Ou Om Oy du dy 


Again, taking the derivatives of these two equations with respect 
to x, and then with respect to y, we find only the three following 
distinct equations, which give the second derivatives: 
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de _ So (u\? | do Bu 
Ou? ~ dut\dn) + Ou Ox? 
Pw Cwludu dw Ou 
a = ia ee 
(11) Ox Oy Ou? Ox Oy Ou Ox oy’ 
Cw  Pw/du\? bw Pu 
2\ dy ou dy? 








The second of these equations is obtained by differentiating the 
first of equations (10) with respect to y, or the second of them with 
respect to x. In the differential notation these five relations (10) 
and (11) may be written in the form 
dw = ce du, 
C2) we ee 
a REE FOR A encase 
aw Oe du? + On au. 
J€ du and d?u in these formule be replaced by 


Ou Ou 071 
ie +5, dy and 0x8 


2 
r dex + 2— 


074 
dx dy a 
= apie”. ee iy ay’, 
respectively, the coefficients of dx and dy in the first give the first 
partial derivatives of w, while the coefficients of da’, 2dx dy, and 


dy’ in the second give the second partial derivatives of o. 


17. Differentials of a product. The formula for the total differential 
of order n of a composite function becomes considerably simpler 
in certain special cases which often arise in practical applications. 
Thus, let us seek the differential of order » of the product of two 
functions w= uv. For the first values of n we have 


dw=vdutudv, @PwoH=v@ut+2dudv+udv, ++ 
and, in general, it is evident from the jaw of formation that 
@o=vdut C,dvd*ut+ C,d*vd""ut+---+ud"y, 


where C,, C2, --- are positive integers. It might be shown by alge- 
braic induction that these coefficients are equal to those of the 
expansion of (a + 6)"; but the same end may be reached by the 
following method, which is much more elegant, and which applies 
to many similar problems. Observing that C,, C2, --- do not depend 
upon the particular functions w and v employed, let us take the 
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special functions ~ =e", v =e’, where « and y are the two inde- 
pendent variables, and determine the coefficients for this case. We 
thus find 


w=et", dw=et"(dn+dy), +, @o=ert* (dx + dy)’, 
wu=Cde, Cu=edx, =, 
dvu=e'dy, @uv=erdy?, --5 
and the general formula, after division by e**’, becomes 
(dx + dy)” = da" + C,dy dx" + Cydy?du"-* +--.+ dy". 


Since dx and dy are arbitrary, it follows that 





n(n —1 nee 1) ola — 1 
Cr, =e = seey C, = ( a es ; 


and consequently the general formula may be written 


re eer t 


(13) a (uv) =v drut dvd ut = EL: 

This formula applies for any number of independent variables. 
In particular, if w and v are functions of a single variable x, we 
have, after division by dx”, the expression for the mth derivative of 
the product of two functions of a single variable. 

It is easy to prove in a similar manner formule analogous to 
(13) for a product of any number of functions. 

Another special case in which the general formula reduces to a 
simpler form is that in which w, v, w are integral linear functions 
of the independent variables x, y, z. 
| 


u= ax+ by+ czet+f, | 
v= alet bly4+ cle +f', 
waa t+ by + cllz ef; 


where the coefficients a, a!, a", 6, b',-.- are constants. For then we 


have 
du= adxu+ bdy+ edz, 


v dv = a'dx + b'dy + c'dz, 
dw = a'"'dx + b"dy + edz, 
and all the differentials of higher order d"u, d"v, d"w, where n> 1, 


vanish. Hence the formula for d"w is the same as if «, v, w were 
the independent variables ; that is, 
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(n) 
ye (Favs Faw)” 





0 ov 0 
We proceed to apply this remark. 


18. Homogeneous functions. A function (a, y, 2) is said to be 
homogeneous of degree m, if the equation 


pu, Vv, Ww) = t" h(x, Y, 2) 
is identically satisfied when we set 
U = tx, v= ty, w= tz. 


Let us equate the differentials of order n of the two sides of this 
equation with respect to ¢, noting that w, v, w are linear in ¢, and that 


Oi ab, dv = y dt, dw =z dt. 


The remark just made shows that 





7) 6d\™ 
(> ae + tek) co +2 <2) = m(m —1)---(m—n+1)t™ "d(a, y, 2). 


If we now set ¢ = 1, u, v, w reduce to x, y, 2, and any term of 
the development of the first member, 


on b 
A eS wP 4 q ae 
Pr By? Out ow" 7 *? 
becomes 
ob Pal pr 
xP yt 2" ; 


Ape Cx? Oy? Oz" 


whence we may write, symbolically, 


(n) 
(= Sy 4 ot) mom —1) (m= 41) 42 2) 


which reduces, for 2 = 1, to the well-known formula 


0 
mo (x, Y; jaa tye +e <e. 


Various notations. We have then, altogether, three systems of nota- 
tion for the partial derivatives of a function of several variables, — 
that of Leibniz, that of Lagrange, and that of Cauchy. Each of 
these is somewhat inconveniently long, especially in a complicated 
calculation. For this reason var ious shorter notations have been 
devised. Among these one first used by Monge for the first and 
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second derivatives of a function of two variables is now in common 
use. If 2 be the function of the two variables x and y, we set 


02 0z# ce see ars O72. 
LS ML Gi ae cr Oy? 
and the total differentials dz and d?z are given by the formule 
dz= pdx+ qdy, 
@z=rda+2sdxedy+tdy’. 

Another notation which is now coming into general use is the 
following. Let 2 be a function of any number of independent vari. 
ables 21, 22, %,--*, %,3 then the notation 

OM + gts + One 


ROR ONS 200,” 





Poja,-++4 


is used, where some of the indices a, a, ---, a, may be zeros. 


19. Applications. Let y = f(x) be the equation of a plane curve C with 
respect to a set of rectangular axes. The equation of the tangent at a point 
M (x, y) is 

Y¥—y=y (X — 2). 
The slope of the normal, which is perpendicular to the tangent at the point of 
tangency, is —1/y’; and the equation of the normal is, therefore, 
(Y —y)y’ + (X#~—2) =0. 

Let P be the foot of the ordinate of the point M, and let T and N be the 

points of intersection of the @ axis with the tangent and the normal, respectively. 
The distance PW is called the subnormal ; 
y PT, the subtangent; MN, the normal; and 
MT, the tangent. 
(6! From the equation of the normal the ab- 
M scissa of the point N is x + yy’, whence the 
subnormal is + yy’. If we agree to call the 
length PN the subnormal, and to attach the 
sign + or the sign — according as the direc- 
tion PN is positive or negative, the subnormal 
Fie. 2 will always be yy’ for any position of the curve 
C. Likewise the subtangent is — y/y’. 
The lengths MN and MT are given by the triangles MPN and MPT: 





O|T iP N x 


MN = VMP* + PN =y Vit y, 
Mir VMP? + PT? = Pvt 2, 
y 


Various problems may be given regarding these lines. Let us find, for 
instance, all the curves for which the subnormal is constant and equal to a given 
number @. This amounts to finding all the functions y =f (x) which satisfy 
the equation yy’ =a. The left-hand side is the derivative of y2/2, while the 
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right-hand side is the derivative of az. These functions can therefore differ 
only by a constant ; whence 

y2=2ar+C, 
which is the equation of a parabola along the % axis. Again, if we seek the 
curves for which the subtangent is constant, we are led to write down the equa- 
tion y’/y =1/a; whence 


x x 
logy=—+logC, or y= Ce*, 
a 


which is the equation of a transcendental curve to which the « axis is an asymp- 
tote. To find the curves for which the normal is constant, we have the equation 


y vi +S a, 
or 
it Le —— als 
Vaz — y? 
The first member is the derivative of — Va? — y?; hence 
—Va—y=24+C, 
or 


(Ce C)2 y= — 102, 
which is the equation of a circle of radius a, whose center lies on the x axis. 
‘The curves for which the tangent is constant are transcendental curves, which 
we shall study later. , 
Let y = f(x) and Y = F(a) be the equations of two curves C and C’, and let 
.M, M’ be the two points which correspond to the same value of x In order that 
the two subnormals should have equal lengths it is necessary and sufficient that 


XY? = yy’; 


that is, that Y2 = + y? + C, where the double sign admits of the normals’ being 
directed in like or in opposite senses. This relation is satisfied by the curves 





2 62 42 
y= . (a2 — 2), VWs re 
and also by tke curves 
b2 b22 
y? = — (x? mae a’), y2— ; 
a a 


which gives an easy construction for the normal to the ellipse and to the hyperbola. 


EXERCISES 


1. Let p = f (0) be the equation of a plane curve in polar coérdinates. Through 
the pole O draw a line perpendicular to the radius 
vector OM, and let T and WN be the points where this 
line cuts the tangent and the normal. Find expres- 
sions for the distances OT, ON, MN, and MT in 
terms of f(6) and f’(6). 

Find the curves for which each of these distances, 
in turn, is constant. 


2. Let y=f(x), z=(«) be the equations of a 
chew curve I, i.e. of a general space curve. Let NV 
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be the point where the normal plane at a point M, that is, the plane perpendicu- 
lar to the tangent at M, meets the z axis; and let P be the foot of the perpen- 
dicular from M to the zaxis. Find the curves for which each of the distances 
PN and MN, in turn, is constant. 


[ Note. These curves lie on paraboloids of revolution or on spheres. | 


3. Determine an integral polynomial f(x) of the seventh degree in x, given 
that f(z) + 1 is divisible by (@ — 1)* and f(x) — 1 by (e+1)*. Generalize the 
problem. 


4, Show that if the two integral polynomials P and Q satisfy the relation 
VI- P2=Q V1 — 2, 
adP — nde 
Sood ————ememeent a 
Vi- Pp? Vi-@ 


where n is a positive integer. 


then 





[Note. From the relation 


(a) 1— PP = Q@(1 — 2) 
it follows that 
(b) — 2PP’= Q[2 Q(1 — x?) — 2. Qz]. 


Lhe equation (a) shows that Q is prime to P; and (b) shows that P’ is divisible 
by Q.] 


5*, Let R(x) be a polynomial of the fourth degree whose roots are all dif- 
ferent, and let * = U/V be a rational function of ¢, such that 


= 8 


where R; (t) is a polynomial of the fourth degree and P/ Q is a rational function. 
Show that the function U/ V satisfies a relation of the form 





de _ kdt 
VR(e) VR) 
where & is a constant. [J acost. | 


[Note. Each root of the equation R(U/V) =0, since it cannot cause R’(x) 
to vanish, must cause UV’ — VU’, and hence also da /dt, to vanish. ] 


6*. Show that the nth derivative of a function y = ¢ (wu), where wu is a func: 
tion of the independent variable «, may be written in the form 





avy oe , Ay ” A, 
(a) ES Arp (u) + ae P(u) eee + 1 oe P™(u), 
where 
PE duk ok ‘i aruk-l Bik —1) * an yk—2 








(b) dan 1 dun 2 dan 


i (ale eae ee 


ied 


[First notice that the nth derivative may be written in the form (a), where the 
coefficients A;, Ag, --:, A, are independent of the form of the function @ (u). 
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To find their values, set ¢(u) equal to u, u2,---, u® successively, and solve the 
resulting equations for A,, dz,---, An. The result is the form (b).] 


7*. Show that the nth derivative of ¢ (a?) is 
qn 2 
mew = (2.0)" (x?) + n(n — 1) (2 )2- 2 H@- D(a?) +--- 

n(n eee it — 20 Al) 


i 1.2-..p 





Q xr 2p PRP) (x) fees, 


where p varies from zero to the last positive integer not greater than n/2, and 
where ¢ (a?) denotes the ith derivative with respect to a. 
Apply this result to the functions e-’, arc sin a, arc tan z. 


8*. If « = cos u, show that 
dm-1(1 — a2)m—-3 1.8.5++-(2m—1) 


I a I) Ya en 
dzm Sy m 


sin mu. 





[OLInpDE Ropricurs. | 


9. Show that Legendre’s polynomial, 


x 1 CHE 1 
— oe n 
} ner ere y" 





satisfies the differential equation 


d2_X,, ax P. 
aa are rae + n(n + 1) X, =0. 





(1 — #?) 
Hence deduce the coefficients of the polynomial. 


10. Show that the four functions 
yi = sin (narc sin 2), Y3 = sin (n arc COs @), 
Y2 = cos (narc sin 2), Y4 = COS (nN arc Cos 2), 
satisfy the differential equation 
(1 — x?) y” — ay’ + nzy = 0. 
Hence deduce the developments of these functions when they reduce to poly- 
nomials. 


11*, Prove the formula 
1 


ex 





nee ene 
m—les) = (— 1\r : 
se (eter) = (— 1) 


[HALPHEN. ] 
12. Every function of the form z = 7¢(y/z) + ¥ (y/2) satisfies the equation 
ra? + 2 sxy + ty? = 0, 
whatever be the functions ¢ and y. 
13. The function z = «¢(x + y) + y¥(« + ¥) satisfies the equation 
r—2s+t=0, 


whatever be the functions ¢ and y. 
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14. The function z = f[a + ¢(y)] satisfies the equation ps = gr, whatever 
be the functions f and ¢. 
15. The function z = a ¢(y/z) + y-“W(y/2) satisfies the equation 
ra? + 2 sry + ty? + px + gy = nz, 


whatever be the functions ¢ and y. 


16. Show that the function 
y = |e — a|¢1(@) + |x — ae| go (@) +--+ +|% — Gn| on (Z), 


where ¢1(&), ¢2(&), -++, n(x), together with their derivatives, $1 (x), ¢2(x),---, 
gn (x), are continuous functions of x, has a derivative which is discontinuous 


LOLEE = Oy Aoi i Orne 


17. Find a relation between the first and second derivatives of the function 
z= f (x1, u), where.u = $(X2, ©3); %1, Xe, vz being three independent? variables, 
and f and ¢ two arbitrary functions. 


18. Let f(x) be the derivative of an arbitrary function f(x). Show that 
1@u_1@v 
u dx2 » da?’ 


where u = [f’(x)]-2 and v = f(x) [f’ (x) ]-?2. 





19*, The nth derivative of a function of a function wu = ¢(y), where y = V (x), 
may be written in the form 


n! Niza i Nada j N Zh h VO k 
D” =>; D? o(— ee) een 
af il jl! 7o(<) (=) SS) (=) 


where the sign of summation extends over all the positive integral solutions of 
the equation i+ 2j+8h+4+.--.+lk=n, and wherep=i+j+---+kh. 
[Faa De Bruno, Quarterly Journal of Mathematics, Vol. I, p. 389. | 








CHAPTER II 


IMPLICIT FUNCTIONS FUNCTIONAL DETERMINANTS 
CHANGE OF VARIABLE 


I. IMPLICIT FUNCTIONS 


20. A particular case. We frequently have to study functions for 
which no explicit expressions are known, but which are given by 
means of unsolved equations. Let us consider, for instance, an 
equation between the three variables zx, y, 2, 


(1) Eye) = 0. 
This equation defines, under certain conditions which we are about 


to investigate, a function of the two independent variables « and y. 
We shall prove the following theorem : 


Let x = %, Y = Yo) & = & be a set of values which satisfy the equa- 
tion (1), and let us suppose that the function F, together with its first 
derivatives, is continuous in the neighborhood of this set of values.* 
[f the derivative F, does not vanish for x = xo, yY = Yo, % = %, there 
exists one and only one continuous function of the independent variables 
xz and y which satisfies the equation (1), and which assumes the value 
when x and y assume the values x. and yo, respectively. 


The derivative F, not being zero for x = 2%, ¥ = Yo, 2 = 2p, let us 
suppose, for definiteness, that it is positive. Since F, F,, F,, F, are 
supposed continuous in the neighborhood, let us choose a positive 
number Z so small that these four functions are continuous for all 
sets of values 2, y, z which satisfy the relations 

(2) |e — a|S4, ly — yo|S4 |z — %|SJ, 
and that, for these sets of values of a, y, 2, 


F, (a, Y; z) > P, 





ee 


*In a recent article (Bulletin de la Société Mathématique de France, Vol. XXXI, 
1903, pp. 184-192) Goursat has shown, by a method of successive approximations, that 
it is not necessary to make any assumption whatever regarding /’, and /’,, even as to 
their existence. His proof makes no use of the existence of #/, and /’,. His genera) 
theorem and a sketch of his proof are given in a footnote to § 25.—TRANs. 
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where P is some positive number. Let @ be another positive num- 
ber greater than the absolute values of the other two derivatives 
Jars Ee 


Giving a, y, z values which satisfy the relations (2), we may then 
write down the following identity : 


in the same region. 


F (x, y, 2) — F (oy Yo 2.) =F (@, y, %) — F (Hoy Ys %) + F(x, Y; 2) 
— F (Xo; Yo: %) + F (2, Yo, 2)—F (Xo, Yo Zo) 3 


or, applying the law of the mean to each of these differences, and 
observing that F(a, Yo, #0.) =9, 


BG Lo) F [Ho + O(@ — Mo), Y; Z| 
+(y — yo) Fy [%o, Yt WY — Yo)s #] 
ae (2 = Zo) 1 [%o, Yor % + O"(z — %) |- 


Hence F(x, y, z) is of the form 


(3) \ F(a, y,2)= A(@, Y, #) (@ — 2) 
+ B(a, y; 2) (Y¥ — Y) + C(&, Y; %) (% —%)y 
where the absolute values of the functions A(a, y, 2), B(a, y, 2), 
C(a, y, #) satisfy the inequalities 


|A| <Q, |B] <Q, eee 


for all sets of values of a, y, x which satisfy (2). Now let « bea 
positive number less than /, and y the smaller of the two numbers 
Zand Pe/2Q. Suppose that # and y in the equation (1) are giver 
definite values which satisfy the conditions 


|x — %| <n, (y= Gel yy 


and that we seek the number of roots of that equation, z being 
regarded as the unknown, which lie between z—eand 2+.« In 
the expression (3), for I(x, y, z) the sum of the first two terms is 
always less than 2Qy in absolute value, while the absolute value of 
the third term is greater than Pe when is replaced by x +e«. From 
the manner in which 7 was chosen it is evident that this last term 
determines the sign of /. It follows, therefore, that F(a, y, %—«) <0 
and F(a, y, % +) >0; hence the equation (1) has at least one root 
which lies between z) — ¢ and z) +. Moreover this root is unique, 
since the derivative F, is positive for all values of 2 between 2) — 
and 2) +e. It is therefore clear that the equation (1) has one and 


only one root, and that this root approaches z as a and y approach 
#y and yo, respectively. 


II, § 20] IMPLICIT FUNCTIONS 37 


Let us investigate for just what values of the variables « and y 
the root whose existence we have just proved is defined. Let h be 
the smaller of the two numbers / and P//2Q; the foregoing reason- 
ing shows that if the values of the variables 2 and y satisfy the 
inequalities |2—2 |< h, |y — y|< 4h, the equation (1) will have one 
and only one root which lies between z —Zand 2 +/. Let R bea 
square of side 2/, about the point M, (a, y), with its sides parallel 
to the axes. As long as the point (a, y) lies inside this square, 
the equation (1) uniquely determines a function of # and y, which 
remains between z, —/ and z+. This function is continuous, by 
the above, at the point 4%, and this is hkewise true for any other 
point M, of R; for, by the hypotheses made regarding the func- 
tion F and its derivatives, the derivative /’, (a, 1, %) will be posi- 
tive at the point I, since |x,—a,|<J, |yi—y|< 4, |e: —%|< 0. 
The condition of things at M, is then exactly the same as at M, 
and hence the root under consideration will be continuous for 
Be ae ates 

Since the root considered is defined only in the interior of the 
region R, we have thus far only an e/ement of an implicit function. 
In order to define this function out- 
side of R, we proceed by successive 
steps, as follows. Let L be a con- 
tinuous path starting at the point 
(#9, Yo) and ending at a point (X, Y) 
outside of R. Let us suppose that 
the variables 2 and y vary simul- 
taneously in such a way that the —% 7 
point (#, y) describes the path L. red 
If we start at (a, y) with the value 
2) of z, we have a definite value of this root as long as we remain 
inside the region R. Let M, (x1, y,) be a point of the path inside R, 
and z, the corresponding value of z. The conditions of the theorem 
being satisfied for 7 =2,, y= ¥y,, % = %, there exists another region 
R,, about the point M,, inside which the root which reduces to 2, for 
x=2,, y=y, is uniquely determined. This new region R, will 
have, in general, points outside of R. Taking then such a point M, 
on the path Z, inside R,; but outside R, we may repeat the same con- 
struction and determine a new region R,, inside of which the solu- 
tion of the equation (1) is defined; and this process could be 
repeated indefinitely, as long as we did not find a set of values of 
x, y,# for which F,=9 We shall content ourselves for the present 
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with these statements; we shall find occasion in later chapters to 
treat certain analogous problems in detail. 


21. Derivatives of implicit functions. Let us return to the region 
R, and to the solution z= ¢(a, y) of the equation (1), which is a 
continuous function of the two variables « and y in this region. 
This function possesses derivatives of the first order. For, keeping 
y fixed, let us give « an increment Av. Then z will have an incre- 
ment Az, and we find, by the formula derived in § 20, 


F(a + Ax, y, 2 + Az) — F(a, y, 2) 
= Ax F,,(x + OAx, y, 2 + Az) + Az F, (a, y, + O'Az) = 0. 


Hence 
At o™ E,@+GAu, yet Oe). 


’ 


Ax FS (@, y, 2-0 AZ) 





and when Aw approaches zero, Az does also, since z 1s a continuous 
function of w«. The right-hand side therefore approaches a limit, 
and z has a derivative with respect to x: 


Re 8 
Ox | F; 


In a similar manner we find 


Conan, 
Ck i SE 


Note. If the equation F=0 is of degree m in z, it defines m 
functions of the variables x and y, and the partial derivatives 0z /éz, 
cz /ey also have m values Sar each set of values of the variables 
x and y. The preceding formule give these derivatives without 
ambiguity, if the variable z in the second member be replaced by 
the value of that function whose derivative is sought. 

For example, the equation 


e+ ytte?—1=0 
defines the two continuous functions 


+ v1 —2?— 7 and —v1—2-y7 


for values of a and y which satisfy the inequality 2? + y? < 1. 
The first partial derivatives of the first are 


re, a 
V1 — «2? — 7 VYi-2_y 
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and the partial derivatives of the second are found by merely chang- 
ing the signs. The same results would be obtained by using the 
formule 


Cee aa es 
Ox oye 


replacing z by its two values, successively. 


22. Applications to surfaces. If we interpret x, y, z as the Cartesian 
coordinates of a point in space, any equation of the form 

(4) F(a, y, 2) =0 
represents a surface S. Let (a, y, 29) be the coordinates of a point 
A of this surface. If the function I’, together with its first deriva- 
tives, is continuous in the neighborhood of the set of values <y, y, 2, 
and if all three of these derivatives do not vanish simultaneously 
at the point A, the surface S has a tangent plane at A. Suppose, 
for instance; that Fyis not zero for c=, ¥ =Y, 2 = 2%. Accord- 
ing to the general theorem we may think of the equation solved 
for z near the point A, and we may write the equation of the surface 
in the form 

a co) (2, Y)s 

where #(a, y) is a continuous function; and the equation of the 
tangent plane at A is 


0z F Oz 
Z-& = (2) «x = os) Bs 3 (2) w- Yo): 


Replacing dz /éx and dz /dy by the values found above, the equation 
of the tangent plane becomes 


©) (4) oa + (2) owt (F) Zs =0. 


If F, = 0, but F,, # 0, at A, we would consider y and % as inde- 
pendent variables and x as a function of them. We would then 
find the same equation (5) for the tangent plane, which is also evi- 
dent a priori from the symmetry of the left-hand side. Likewise 
the tangent to a plane curve F(a, y) = 0, at a point (a, y%), 18 


ar a9(22) +0r-m(%2) <0 


Tf the three first derivatives vanish simultaneously at the point A, 


CEN fOF OF 0 
\d2], \ey/ dz ne , 
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the preceding reasoning is no longer applicable. We shall see later 
(Chapter III) that the tangents to the various curves which lie on 
the surface and which pass through A form, in general, a cone and 
not a plane. 

In the demonstration of the general theorem on implicit functions 
we assumed that the derivative F,, did not vanish. Our geometrical 
intuition explains the necessity of this condition in general. For, 
if F,,=0 but F,, # 0, the tangent plane is parallel to the 2 axis, 
and a line parallel to the z axis and near the line x= 2, y= y% 
meets the surface, in general, in two points near the point of 
tangency. Hence, in general, the equation (4) would have two 
roots which both approach 2) when « and y approach a and %, 
respectively. 

If the sphere x2? + 7? + 22 —1= 0, for instance, be cut by the line 
y = 0,2 =1+.6 we find two values of z, which both approach zero 
with ¢«; they are real if « is negative, and imaginary if « is positive. 


23. Successive derivatives. In the formule for the first derivatives, 


AROSE ee 


x — 


de) | Cy F. 


we may consider the second members as composite functions, 2 being 
an auxiliary function. We might then calculate the successive deriv- 
atives, one after another, by the rules for composite functions. The 
existence of these partial derivatives depends, of course, upon the 
existence of the successive partial derivatives of F(a, y, 2). 

The following proposition leads to a simpler method of determin- 
ing these derivatives. 

If several functions of an independent variable satisfy a relation 
F = 0, their derivatives satisfy the equation obtained by equating to 
zero the derivative of the left-hand side formed by the rule for differ- 
entiating composite functions. For it is clear that if F vanishes 
identically when the variables which occur are replaced by func- 
tions of the independent variable, then the derivative will also van- 
ish identically. The same theorem holds even when the functions 
which satisfy the relation = 0 depend upon several independent 
variables. 

Now suppose that we wished to calculate the successive derivatives 


of an implicit function y of a single independent variable « defined 
by the relation 


Bay gO: 
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We find successively 




















OR an OF x, 
fey! a 
OEE eT ec Or ee 
Ox? Ox OY anTD a, stig id eis 
OF Cre, OUT we, C8 Ea ie Shane 
ome ease ee, RP ea + op Y 


. . . . . . . . . . . . . . . . . . . . ) 


from which we could calculate successively y', y", y'", «++. 


Hxample. Given a function y = f(x), we may, inversely, consider y as the 
independent variable and @ as an implicit function of y defined by the equation 
y=f(x). If the derivative f(z) does not vanish for the value 2%, where 
Yo =f (Xo), there exists, by the general theorem proved above, one and only one 
function of y which satisfies the relation y = f (x) and which takes on the value 
Xo for y = yo. This function is called the inverse of the function f(x). To cal- 
culate the successive derivatives x,, 7,2, %,3,--- of this function, we need merely 
differentiate, regarding y as the independent variable, and we get 


i <(@) ecoers 
O = f(x) (ty)? + f(x) xy, 
0 = f(a) (ay)? + 8f(&) by ty + fe) wp, 


? 








whence 
ff: 47 x 8 5 a ap 2 = 7 2) Ltt ‘xv 
plot agli RTL ys fei ORIG 
f’(@) (f(z) ]* [f’(z) ] 
It should be noticed that these formule are not altered if we exchange z, and 
S’(a), ep and f(x), v3 and f’”’(x),---, for it is evident that the relation between 


the two functions y = f(x) and « = ¢(y) is a reciprocal one. 
As an application of these formule, let us determine all those functions 
y =f (x) which satisfy the equation 


yy” A By'/2 ==) 


Taking y as the independent variable and x as the function, this equation 


becomes 
typ = 0. 


But the only functions whose third derivatives are zero are polynomials of at 
most the second degree. Hence x must be of the form 


a= Oy? + Coy + Cs, 


where 01, C2, Cs are three arbitrary constants. Solving this equation for y, 
we see that the only functions y = f(x) which satisfy the given equation are 


of the form : 
Uf (1) ae, Vv bx +c, 
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a“ 


where a, b, c are three arbitrary constants. This equation represents a parabola 
whose axis is parallel to the x axis. 


24 Partial derivatives. Let us now consider an implicit function 
of two variables, defined by the equation 


(6) F (a, y, %) = 0. 


The partial derivatives of the first order are given, as we have seen, 
by the equations 





OF OF be _ ar OF 02 _ 
© PEP e ee Seay ee 


Jo determine the partial derivatives of the second order we need 
only differentiate the two equations (7) again with respect to x and 
with respect to y. This gives, however, only three new equations, 
for the derivative of the first of the equations (7) with respect to y 
is identical with the derivative of the second with respect to x. 
The new equations are the following: 


Or @F Oz OF (=) OF Oz 





isaac hi oo = 


pu Paes cee pe ga 
Or CF dz CF Oz CF 02 0z OF Gz 








(3) 4 Gacy. hie ep eRe Oe aceon Ong re ope 
Or, . OF de OF [de\?, OF Be _ 
i ee de oy ~° 


The third and higher derivatives may be found in a similar manner. 

By the use of total differentials we can find all the partiai deriva- 
tives of a given order at the same time. This depends upon the 
following theorem : 


Lf several functions u, v, w, ++» of any number of independent vari- 
ables x, y, z, +++ satisfy a relation F = 0, the total differentials satisfy 
the relation dF = 0, which is obtained by forming the total differential 
of F as if all the variables which occur in F were independent variables. 


In order to prove this let (u,v, w) =0 be the given relation between 
the three functions w, v, w of the independent variables a, y, z,¢. The 
first partial derivatives of w, v, w satisfy the four equations 


OF ou , OF Ou, OF Ow _ 
Ou Ox ov Ox Ow On 


rou , OF Oe, OR Ow _ 
du dy ~ dv dy ~ Ow dy 


0, 


0, 
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OF Ou OF dv OF Ow 
Ou Oz Ov bz Ow Oz 


OF Ou . OF dv OF Ow 
y OE ti ME Gascic 0 En u 


Muitiplying these equations by da, dy, dz, dt, respectively, and 
adding, we tind 


as bo = du + = dw = dF = 0. 

This shows again the advantage of the differential notation, for the 
preceding equation is independent of the choice and of the number 
of independent variables. ‘To find a relation between the second 
total differentials, we need merely apply the general theorem to the 
equation dF =0, considered as an equation between wu, v, w, du, 
dv, dw, and so forth. The differentials of higher order than the 
first of those variables which are chosen for independent variables 
must, of course, be replaced by zeros. 

Let us apply this theorem to calculate the successive total differ- 
entials of the implicit function defined by the equation (6), where 
x and y are regarded as the independent variables. We find 


= 6, 


ee 


os OF OF 
an Oe Os TP = 0, 
OF Ot. OF OF, 
(7 dnt 5d yb) + @z=0, 


: , : : ; 
and the first two of these equations may be used instead of the five 
equations (7) and (8); from the expression for dz we may find the 
two first derivatives, from that for d?z the three of the second order, 
etc. Consider for example, the equation 
Az? + Aly? + A"2?=1, 
which gives, after two differentiations, 
Aadx + A'ydy + A"zdz=0, 
Adx?+ A'ldy?+ A'd2+ A"Nzd?z=0, 
whence 
Axdx+ Aly dy. 
Az 
and, introducing this value of dz in the second equation, we find 


Fp A(Ax? + A"2?) dx? +2 A A'xy dx dy + A'(Aly?+A"2*) dy? 
Z=— . 


All2 23 


dz = — 
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Using Monge’s notation, we have then 





» 


A (Ag+ ANe) AA'ay Al(Aly? + Alta) 
eS QS == —— aT : 
All2z 3 A NZ 438 A 2 
This method is evidently general, whatever be the number of the 
independent variables or the order of the partial derivatives which 
it is desired to calculate. 


Example. Let z=f(x, y) be a function of x and y. Let us try to calculate 
the differentials of the first and second orders dx and d?a, regarding y and z as 
the independent variables, and x as an implicit function of them. First of all, 


we have 
dz= of ay ae oF ay. 
Ox oy - 


Since y and z are now the independent variables, we must set 
: dy = 07210; 
and consequently a second differentiation gives 


dE we dandy + TF aye + 2 a 





0= ears 7 


In Monge’s notation, using p, g, r, 8, t for the derivatives of f(a, y), these 
equations may be written in the form 
dz = pda + qdy, 


0=rdr+2sdxedy + tdy? + pda. 
From the first we find 
dz — qdy 
p 


and, substituting this value of dx in the second equation, 


Cite 


Pe vy dz? + 2(ps — qr)dy dz + (q?r —2 pqs + pt) dy? 
= & 4 
The first and second partial derivatives of x, regarded as a function of y and 
2, therefore, have the following values: 




















Ch | mn Me] 

op = ay *  p 
Cl ee ex  gr—ps xr  2pqs— pt — gr 
dz2 spy Bz pp oy? p> : 


As an application of these formule, let us find ell those functions F(x, y) 
which satisfy the equation 
gr + p*t = 2 pqs. 


If, in the equation z = f(a, y), @ be considered as a function of the two inde- 
pendent variables y and z, the given equation reduces to vy=0. This means 
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that a, is independent of y; and hence a, = ¢(z), where ¢(z) is an arbitrary 
function of z. This, in turn, may be written in the form 


a 
epee ee 


which shows that x — y ¢(z) is independent of y. Hence we may write 


&=Yo(Z)+¥(2), 


where y (z) is another arbitrary function of z. It is clear, therefore, that all the 
functions z = f(«, y) which satisfy the given equation, except those for which f, 
vanishes, are found by solving this last equation for z. This equation represents 
a surface generated by a straight line which is always parallel to the zy plane. 


25. The general theorem. Let us consider a system of n equations 


F, (®1, %g, +++, Boy Uig ta, 2-51) == Y, 


(E) FP, (a1, Boy ++) Lys U1, Ugy +s, Uy) = 0, 


TARE are 
PAG, Hoy 0 %9 Uys Uz, Ug, -**, Un) = 0, 


between the n+p variables U,, U2, +>: Un} V1, La, +++, . Suppose 
that these equations are satisfied for the values x, = x},---, 2, = 2°, 
Uy, = Ul, +++, U, =U; that the functions F; are continuous and possess 
jirst partial derivatives which are continuous, in the neighborhood of 


this system of values; and, finally, that the determinant 





OF, OF; OF, 
Ci mm Ol OF, 
A=| Gu, Ou, Ou, 
OF, OF, OF, 
Ou Ous if OUn 





does not vanish for 
Pate, Ue =A; Ze tpty PS 1b == ile 2) eu) 


Under these conditions there exists one and only one system of con- 

tinuous functions uy = $1 (1; Xo, °**; Lp) +7 *y Un = Pu (Bry Lay +++) Ly) 
. . ° a) 0 0 

which satisfy the equations (E) and which reduce to u}, ug, +++, Uy, 


0 a OnE 
for 2 ei Ca) L, = Xp. 





*In his paper quoted above (ftn., p. 35) Goursat proves that the same conclusion 
may be reached without making any hypotheses whatever regarding the derivatives 
éF';/ 0x; of the functions F,, with regard to the x’s. Otherwise the hypotheses remain 
exactly as stated above. It is to be noticed that the later theorems regarding the 
existence of the derivatives of the functions ¢ would not follow, however, without 
some assumptions regarding 0f;/0v;. The proof given is based on the following 
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The determinant A is called the Jacobian,* or the Functional Deter- 
minant, of the n functions Fy, F2, ---, F, with respect to the n vari- 
ables 1, Wg, -°--) U- It is represented by the notation 

Dh, Ea 
Dn, Ug, -* +) Un 





We will begin by proving the theorem in the special case of a 
system of two equations in three independent variables x, y, and 
two unknowns w and v. 

(9) F, (x, y, 2, u, v)=9, 

(10) F,(@, y, 2, u,v) = 90. 

These equations are satisfied, by hypothesis, for « = 2, y = Yo, % = %y 
“=U, V =U); and the determinant 

OF, 0F, OF, OF, 

Ou ov dv Ou 





does not vanish for this set of values. It follows that at least one 
of the derivatives 0F, /dv, 6F,/év dees not vanish for these same 
values. Suppose, for definiteness, that @F,/¢év does not vanish. 
According to the theorem proved above for a single equation, the 
relation (9) defines a function v of the variables x, y, 2, u, 


tu =f (@, Ys % WU); 
which reduces to v, forz2=x, y=%, = 2, U=U- Replacing v 
in the equation (10) by this function, we obtain an equation between 
Bj) Ys ep LCL ee, 


O(a, Ys & w) = F,[ 2, Y, &) U, I, Y * ib) |= 0, 








lemma: Let F1(@1,%25°°°, Ep} U1) Ug, ***, Un) a din (x4, Vay coy Uns Uy Ug, etsy Un) ben 
functions of the n + p variables x; and uz, which, together with the n2 partial deriva- 
tives Of; / OU, are continuous near v = 0, %2 = 0, ++, % =0, Uy =0, +++, U=O. Tf 
then functions f; and the n? derivatives Of; / Ou, all vanish for this system of values, 
then the n equations 
Wahi, Us = So, sete Un =Sn 
admit one and only one system of solutions of the form 
Uy = $1 (#1, Xe, “83, 2p) Uz = o(@y, Xe, “75, Bp) 21065 Un = Pn (Wy, XQ, °°, Lp); 


where $1, Po, ---, dn are continuous functions of the p variables %y, Vg, +++, Vy which 
all approach zero as the variables all approach zero. The lemma is proved by means of 
asuite of functions ui” = f; (21, x2, Soa erase Ue). ur), vag ai — Dy (GES WE ebony) 
where uf” =0. It is shown that the suite of functions us” thus defined approaches a 
limiting function U;, which 1) satisfies the given equations, and 2) constitutes the only 
solution. The passage from the lemma to the theorem consists in an easy transforma- 
tion of the equations (E) into a form similar to that of the lemma. — Trans. 
* JaAcosi, Crelle’s Journal, Vol. XXII. 
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which is satisfied for z= a, y= y%, 2 =%, U= wy. Now 


Ou ou ov ou 





and from equation (9), 


EL re 
Ou Ou Chae 





whence, replacing ¢f/0u by this value in the expression for 0@ /du, 
we obtain 


D (Fi, Fe) 
OD D(u, v) 
ou OF 
ov 


It is evident that this derivative does not vanish for the values a», 
Yo) %» %- Hence the equation & = 0 is satisfied when w is replaced 
by a certain continuous function uv = ¢(a, y, z), which is equal to 
% when =%, Y=Y, = %; and, replacing wu by (a, y, 2) in 
J (&, y, #, uw), we obtain for v also a certain continuous function. 
The proposition is then proved for a system of two equations. 

We can show, as in § 21, that these functions possess partial 
derivatives of the first order. Keeping y and 2 constant, let us 
give x an increment Az, and let Aw and Av be the corresponding 
increments of the functions wv and v. ‘The equations (9) and (10) 
then give us the equations 


OF, ‘OF j oF, Wye 
ae (SE +e) + au(S +e)+ar(Z +e’ J=0 


OF, OF, , OT \ 
an (2 +a) +au(Z SAN alee ov Rll hea 
where «¢, e, e", y, ', »'’ approach zero with Az, Au, Av. It follows 
that 


OF OF, N= OF " OF, 
Au (z +e) (F +7") (Z a 6x a 


Ac /0F, BES Toi \r (ORM OR Mae 
(Zi +e) (Fn) (F+- ne 


When Az approaches zero, Av and Av also approach zero; and hence 
z, €', €, n, n', ! do so at the same time. The ratio Aw /Ax therefore 
approaches a limit; that is, w possesses a derivative with respect toa: 
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$4 AOE OF, OF; OF a 


Ou ov Ov Ou 


It follows in like manner that the ratio Av / Av approaches a finite 
limit dv /éx, which is given by an analogous formula. Practically, 
these derivatives may be calculated by means of the two equations 

OR) OF LOW <0F LOU 0 
0x Ou On dv On” 
OF, Oly Ci — OF o OU 0: 
Ox OU 08» — OV Oe * 














and the partial derivatives with respect to y and « may be found in 
a similar manner. 

In order to prove the general theorem it will be sufficient to show 
that if the proposition holds for a system of (mz —1) equations, it 
will hold also for a system of » equations. Since, by hypothesis, 
the functional determinant A does not vanish for the initial values 
of the variables, at least one of the first minors corresponding to the 
elements of the last row is different from zero for these same values. 
Suppose, for definiteness, that it is the minor which corresponds to 
oF, / Gu, which is not zero. This minor is precisely 


D(Fi, Fo, ere) Fini); 
D (Uj, Ua, +**) Una) 





and, since the theorem is assumed to hold for a system of (n — 1) 
equations, it is clear that we may obtain solutions of the first (m — 1) 
of the equations (E) in the form 


Uy, — 1 (ai, He, ** 5 Ly 5 Un); Dy ee SL Ones (Lr, Lay ct's Xn5 Un)s 


where the functions ¢, are continuous. Then, replacing wy, ---, %,_) 
by the functions ¢,, ---, ¢,_, in the last of equations (E), we obtain 


a new equation for the determination of w,,, 
P(x, Xe, red Ly ; Un) ae es (x1, Xo5 ay) By 3 1; do, aie $n—1 Un) — 0. 


It only remains for us to show that the derivative 06 /du, does 
not vanish for the given set of values a?, #2, ---, #°, w2; for, if so, we 
can solve this last equation in the form 


Un, = W(X, Xo, °° ) Ly), 
where y is continuous. Then, substituting this value of w, in 
$i, *°*) $,-1, We would obtain certain continuous functions for 
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U1, Uz, +++, U,_, also. In order to show that the derivative in ques- 
tion does not vanish, let us consider the equation 














O® - OF, Od, 4 oF Oh, ya BOT 
See. Ot, mou Cie a ae 1 Ot, 2 0u,, 
The derivatives 0, /0u,, Op, /0u,, ---, Ob,_,/0u, are given by the 
(2 —1) equations 
OF, Od, OF, 0 $n—1 OF, 
Ci Cu, Tere Ob, Ou,, te OU, Uy 
(12) . . ’ 
OF. HOST OF; Oo, 1 OF, =) 
Ou, Ou, Oe =a Ce On ee 


and we may consider the equations (11) and (12) as m linear equa- 
tions for 0¢, /0u,, ---, Ob, / Ou, O® /6u,, from which we find 


o® D(F;, F,, es) ES) = D(F, Vey ERO Gy LY 
Ou, D (Uy) Us) +++) U1) D (ty, Up) +++) Uy) 





It follows that the derivative 0 /é@u,, does not vanish for the initia) 
values, and hence the general theorem is proved. 

The successive derivatives of implicit functions defined by several 
equations may be calculated in a manner analogous to that used in 
the case of a single equation. When there are several independent 
variables it is advantageous to form the total differentials, from 
which the partial derivatives of the same order may be found. 
Consider the case of two functions uw and v of the three variables 
x, y. 2 defined by the two equations 


F(a, y, 2,.u, v)= 0, 
O(a, ¥, 2, u,v) = 90 


The total differentials of the first order dw and dv are given by the 
two equations 


OF OF OF OF 
ee YG tee dunt du 0; 
0® 0® 0® 0® Oh ae 
On Bika, fe ae. dz eee ae du Uae dv = 0. 


Likewise, the second total differentials d?u and d?v are given by the 
equations 


30 FUNCTIONAL RELATIONS [ II, § 26 


(2) 
(Get + F a) eae ey, 


0 0 Ou Ov 
(2) 
(Fae + + 2 ar) +2 au +52 ay =0, 


and so forth. In the equations which give d”u and d”v the deter- 
minant of the coefficients of those differentials is equal for all values 
of n to the Jacobian D(F, ®) /D(u, v), which, by hypothesis, does not 
vanish. 


26. Inversion. Let wu, we, ---, U» be n functions of the n independent vari- 
ables #1, %2, +--+, %, such that the Jacobian D (u1, Ue, ---, Un) /D (a1, 2, «++, Ln) 
does not vanish identically. The n equations 


(13) Wy= o1(%1, Cube, O'BO5 aon) 5 Ug = 2(21, a uu Ln); Peas 
Un = Gn(X1, a) Ln) a 
define, inversely, 1, %,---, @n as functions of wy, Ue, +++, U»- For, taking any 
system of values a}, x}, ---, 22, for which the Jacobian does not vanish, and 
denoting the corresponding values of 14, Uz, +++, Up, by uf, uf, ---, ae there 


exists, according to the general theorem, a system of functions 


X1 = 1(W, Us, --*, Un); “z= Poti, Ue, =, Un), 2-94 By = Yn(Ua, Ua, +**5 Un); 
which satisfy (13), and which take on the values 2}, «9, ---, 2°, respectively, 
when uj = ul, +++, u,=u?. These functions are called the inverses of the func- 
tions $1, ¢2,°+-, ¢n, and the process of actually determining them is called 


an inversion. 
In order to compute the derivatives of these inverse functions we need merely 
apply the general rule. Thus, in the case of two functions 
u=f (x, Y), V= (a, Y); 


if we consider wu and v as the independent variables and w and y as inverse 
functions, we have the two equations 


du = Fae + aun dw = Fae + Say 
whence 
of au — Fae — 2% ay F ay 
fee ite ee me 
of oo OF od of ae df do 
ox Oy oy Ow dx dy dy Oa 


We have then, finally, the formule 


Oe ee 
An _ oy On oy 


Au of do df 0d = dv AF OH _ OF Ob” 


f= Ou OY Ox ox Oy = Oy Ox 
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_ 2 af 

oy _ ox oy _ on 

Qu Of} of dt’ dv Of do of ap 
oa Oy oy ox au dy dy & 


27. Tangents to skew curves. Let us consider a curve C' repre- 
sented by the two equations 


Fy, 9, 2) =O, 
Fy (a, y, ei 


and let a», Yo, % be the codrdinates of a point M, of this curve, such 
that at least one of the three Jacobians 


(14) 


OF, 0F,, OF,0F, OF, 0F, OF, OF, OF, OF, OF, OF; 


Oy Oz Oz dy’ dz Ox Ox Oz’ Ou by dy Ox 











does not vanish when a, y, z are replaced by 2, y, %, respectively. 
Suppose, for definiteness, that D(H, F,)/D(y, ) is one which does 
not vanish at the point M,. Then the equations (14) may be solved 
in the form 
y = >(#); z= Y(«), 

where ¢ and y are continuous functions of « which reduce to y and 
2, respectively, when x =a). ‘The tangent to the curve C at the 
point MM, is therefore represented by the two equations 


X= hy LS os Los ba) 
1 $'(%) (0) 
where the derivatives ¢'(«) and y(a) may be found from the two 
equations 





OF, ! = 
Chase ks OF, 
aA Magee a? a) — y'(x)= 0 


In these two equations let us set x = 2, y¥ = Yo) ¥ = %, and replace 
$'(a) and y'(a%) by (Y—%)/(X —%) and (4 — zy) | (X — %), 
respectively. The equations of the tangent then become 


(15) 
i OF. OF. OF, 

OTN pe OBS a Ee) tae Z—%)=0, 
(Z ) cx »+(F ),a Yo) (Z ).¢ %) 
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or 
Sete ane 0 ae toe (EU ee ee oe 


pow (eee es =} * [era ey 
Dy, 2) D(@, x) D(a,y) 3 

The geometrical interpretation of this result is very easy. The 
two equations (14) represent, respectively, two surfaces S, and S., of 
which C is the line of intersection. ‘The equations (15) represent 
the two tangent planes to these two surfaces at the point M); and 
the tangent to C' is the intersection of these two planes. 

The formule become illusory when the three Jacobians above all 
vanish at the point M). In this case the two equations (15) reduce 
to a single equation, and the surfaces S, and S, are tangent at the 
point M,. The intersection of the two surfaces will then consist, in 
general, as we shall see, of several distinct branches through the 
point M. 
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28. Fundamental property. We have just seen what an important 
role functional determinants play in the theory of implicit functions. 
All the aLove demonstrations expressly presuppose that a certain 
Jacobian does not vanish for the assumed set of initial values. 
Omitting the case in which the Jacobian vanishes only for certain 
particular values of the variables, we shall proceed to examine the 
very important case in which the Jacobian vanishes identically. 
The following theorem is fundamental. 


Let Uy, Ug, +++, U, be n functions of the n independent variables 
Hy, Vq,--+, L,. In order that there exist between these n functions 
a relation IL (uy, U2,-**) U,) = 9, which does not involve explicitly any 
of the variables x1, %,++-, @,, it is necessary and sufficient that the 
functional determinant 

D (Uy, Ulgs ++ +5 Uy) 
D(, ee) Ly) 


should vanish identically. 


In th first place this condition is necessary. For, if such a rela- 
tion II (w;, w2, «++, ¥,) = 0 exists between the » functions Uy, Ugy +>) Uny 
the following » equations, deduced by differentiating with Ferien to 
each of the w’s in order, must hold: 
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aM Gu , OU |, a au 
Ou, Ox, Og Ox, ' Ou, On, 





OIL Om OIL Ou, OIL du 








Guede Ou, Oa spe er 
and, since we cannot have, at the same time, 
em ell om ‘ 
CRE. CEN ah Ope iL 


since the relation considered would in that case reduce to a trivial 
identity, it is clear that the determinant of the coefficients, which is 
- precisely the Jacobian of the theorem, must vanish.* 

The condition is also sufficient. To prove this, we shall make 
use of certain facts which follow immediately from the general 
theorems. 


1) Let w, v, w be three functions of the three independent variables 
x, y, 2, such that the functional determinant D (uw, v, w) / D(a, Ue) 
is not zero. Then no relation of the form 


Adu+pdv+vdw=0 


can exist between the total differentials du, dv, dw, except for 
A=p=v=0. For, equating the coefficients of dx, dy, dz in the 
foregoing equation to zero, there result three equations for A, p, « 
which have no other solutions than A = p=v= 0. 


2) Let w, u, v, w be four functions of the three independent 
variables x, y, 2, such that the determinant D(u, v, w)/D(a, y, 2) 
is not zero. We can then express 2, y, 2 inversely as functions of 
u, v, w; and substituting these values for a, y, 2 in w, we obtain 


a function 
w = O(u, v, w) 


of the three variables u,v, w. Jf by any process whatever we can 
obtain a relation of the form 


(16) dw = Pdu+ Odv + Rdw 








* As Professor Osgood has pointed out, the reasoning here supposes that the 
partial derivatives OII /0u,, O11 /Ou,,---, OIL / Ou, do not all vanish simultaneously 
for any system of values which cause TI (uy, Ug, +++, Up) to vanish. This supposition 
is certainly justified when the relation II = 0 is solved for one of the variables u,. 
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between the total differentials dw, du, dv, dw, taken with respect to the 
independent variables x, y, z, then the coefficients P, Q, k are equal, 
respectively, to the three first partial derivatives of ®(U, v, W) : 
0® 0® O® 
= ——— = R = _ 
A eg aace ms bw 
For, by the rule for the total differential of a composite function 
($16), we have 
0® 
i — os ad . 
dw oe Cites ap dv + Aap Ve} 


and there cannot exist any other relation of the form (16) between 
dw, du, dv, dw, for that would lead to a relation of the form 


Adu+pdv+vdw =), 


where A, », v do not all vanish. We have just seen that this is 
impossible. 


It is clear that these remarks apply to the general case of any 
number of independent variables. 

Let us then consider, for definiteness, a system of four functions 
of four independent variables 


DON i CARO REE 3 


Via Jin Gy Oy pth) 
(17) 2 ( ) t) 


A = Bs (L5: Yy; t), 


LN Oy a, t), 


where the Jacobian D(F,, F,, F;, Fy) /D(a, y, 2, t) is identically 
zero by hypothesis; and let us suppose, first, that one of the first 
minors, say D(F\, Fy, F;) / D(x, y, 2), is not zero. We may then 
think of the first three of equations (17) as solved for 2, y, z as 
functions of X, Y, Z,¢; and, substituting these values for 2, y, 2 in 
the last of equations (17), we obtain 7’ as a function of X, Veet: 


(18) Ti D(X Var ee): 


We proceed to show that this function ® does not contain the vari- 


able ¢, that is, that @@ /dt vanishes identically. For this purpose 
let us consider the determinant 
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ar, OF, ar, 


ee Es 
0 
OF, OF, OF, yy 
ie Ot Cin» OF 
“| a oF am |, 
Ui 0G Oz 
Chay hi hwo 
O@- NCCU) Ox ae 








If, in this determinant, dX, dY, dZ, dT be replaced by their values 


MD AEE ne RCO i alg 


TNs By Be at 


jee, 


and if the determinant be developed in terms of dz, dy, dz, dt, it turns 
out that the coefiicients of these four differentials are each zero; the 
first three being determinants with two identical columns, while the 
last is precisely the functional determinant. Hence A= 0. But if 
we develop this determinant with respect to the elements of the last 
column, the coefficient of d7 is not zero, and we obtaia a relation of 
the form 
aT=PdX+ QdY4+ RdZ. 


By the remark made above, the coefficient of dt in the right-hand 
side is equal to éw/¢t. But this right-hand side does not contain 
dt, hence 0@ /dt = 0. It follows that the relation (18) is of the form 


T = ©(X, Y, 2), 


which proves the theorem stated. 

It can be shown that there exists no other relation, distinct from 
that just found, between the fotr functions X, Y, Z, T, independent 
of x, y, z,t. For, if one existed, and if we replaced T by ®(X, Y, Z) 
in it, we would obtain a relation between X, Y, Z of the form 
W(X, ¥, Z)=0, which is a contradiction of the hypothesis that 
D(X, Y, Z) /D(a, y, 2) does not vanish. 

Let us now pass to the case in which all the first minors of the 
Jacobian vanish identically, but where at least one of the second 
minors, say D(F, F,)/D(a, y), is not zero. Then the first two of 
equations (17) may be solved for x and y as functions of ¥. Y, 2, ¢, 
and the last two become 


FBO RVD), 8 OT? MOE 


50 FUNCTIONAL RELATIONS TIL, § 28 


On the other hand we can show, as before, that the determinant 








On 0G 
ar, OF, 
— — ay 
Con Cy 
ae en dZ 
Ou oy 


vanishes identically ; and, developing it with respect to the elements 
of the last column, we find a relation of the form 


dZ = PdX + Q4Y, 


whence it follows that 


aay OM 
Figen en et heat 
In like manner it can be shown that 
Tene Oa 
De WF, is bor tage 


and there exist in this case two distinct relations between the four 
functions X, Y, Z, T, of the form 


ZZ Oxy), TOY: 


There exists, however, no third relation distinct from these two; 
for, if there were, we could find a relation between X and Y, which 
would be in contradiction with the hypothesis that D(X, Y) / D(a, y) 
is not zero. 

Finally, if all the second minors of the Jacobian are zeros, but 
not all four functions X, Z, Y, T are constants, three of them are 
functions of the fourth. The above reasoning is evidently general. 
If the Jacobian of the » functions F,, Fy. ---, F, of the m independ- 
ent variables 2, #2, ---, x,, together with all its (n — r + 1)-rowed 
minors, vanishes identically, but at least one of the (nm — r)-rowed 
minors is not zero, there exist precisely r distinct relations between 
the n functions ; and certain 7 of them can be expressed in terms 
of the remaining (n — r), between which there exists no relation. 

The proof of the following proposition, which is similar to the 
above demonstration, will be left to the reader. The necessary and 
sufficient condition that n functions of n + p independent variables be 
connected by a relation which does not involve these variables is that 
every one of the Jacobians of these n functions, with respect to any n 
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of the independent variables, should vanish identically. In par- 
ticular, the necessary and sufficient condition that two functions 
Fy (@1, %, +++, %) and Fo (a1, %,---, #,) should be functions of each 
other is that the corresponding partial derivatives OF, /éx; and 
OF, /0x, should be proportional. 


Note. The functions F,, F;,---, F, in the foregoing theorems may 
involve certain other variables y,, yo, +--+, Y,,) besides 21, %2, +++, &,. 
If the Jacobian D(F,, F,, ---, F,)/D(a1, 2, +++, &,) is zero, the 
functions F,, F,, ---, F, are connected by one or more relations 
which do not involve explicitly the variables x,, x2, ---, x,, but 
which may involve the other variables y,, Yo, +++, Ym: 


nd 


Anplications. The preceding theorem is of great importance. The funda- 
mental property of the logarithm, for instance, can be demonstrated by means 
of it, without using the arithmetic definition of the logarithm. For it is proved 
at the beginning of the Integral Calculus that there exists a function which is 
defined for all positive values of the variable, which is zero when x = 1, and 
whose derivative is1/a. Let f(x) be this function, and let 


u=f(e%)+ FY), =p 
Then 
D(u, v) 


-- == (0) 
D(x, y) 





© 8le 
8 ele 


Hence there exists a relation of the form 
Sf (@) +f (Y) = o (ey) 5 


and to determine g~ we need only set y = 1, which gives f(x) = ¢(x). Hence, 
since x is arbitrary, 


S (x) +S (y) =f (ay). 


It is clear that the preceding definition might have led to the discovery of 
the fundamental properties of the logarithm had they not been known before the 
Integral Calculus. 

As another application let us consider a system of n equations in nm unknowns 
U1, U2, ***) Un: 

Fy (ur, U2, °++, Un) = Ay, 

J Fe (ui, U2, ssi), Uy) ldo, 
(19) 


? 


F,, (U1, U2, °*% "5 Un) — Tike 


where Hi, Hz,---, H, are constants or functions of certain other variables 
X1, Lo, ++, @m, Which may also occur in the functions F;. If the Jacobian 
D(Fi, Fo, +++, Fn) /D (Ur, Vay +++) U») vanishes identically, there exist between 
the n functions F; a certain number, say n — k, of distinct relations of the form 


Fre¢1 = Wa (Fiy +++) Fe) +++) ¥n = Wn-x (Pi, +++, Fe). 


58 FUNCTIONAL RELATIONS [II, § 29 


In order that the equations (19) be compatible, it is evidently necessary that 
Fi, 1 = Il; (An, em) Hx), wees Hr, = Iyn—~ (A4, or, Hy), 


and, if this be true, the m equations (19) reduce to k distinct equations. We 
have then the same cases as in the discussion of a system of linear equations. 


29. Another pzuperty of the Jacobian. The Jacobian of a system of 
functions of n variables possesses properties analogous to those of 
the derivative of a function of a single variable. Thus the preceding 
theorem may be regarded as a generalization of the theorem of § 8. 

The formula for the derivative of a function of a function may be 
extended to Jacobians. Let F,, F,,---, Ff, be a system of n func- 
tions of the variables w,, vg, ---, u,, and let us suppose that w,, wo, 
.--, u, themselves are functions of the » independent variables «,, 
Xo, °++, @, Then the formula 


D(F,, Fey 2. ony = IDB S IRE 008. F,) Dw, Bhp eee 0B) 
D(x, Le, ** "5 Ln) D(m%4, Ug, °°") Un) D(x, 1 Lp) 





follows at once from the rule for the multiplication of determinants 
and the formula for the derivative of°a composite function. For, 
let us write down the two functional determinants 

















OU, Otte Ou, Ox, On, Cay 
OF, OF, OF, Ou, Oy CU, 
Ou, OUy OU, | 0x, OX, av 0X, 


where the rows and the columns in the second have been inter. 
changed. The first element of the product is equal to 





OF, Ou, | OF, Ou, OF, Ou,. 
Ou Ox, On Cay + OU, Oa,” 





that is, to 0F, /éx,, and similarly for the other elements. 


30. Hessians. Let f(x, y, 2) be a function of the three variables 2, y, 2. Then 
the functional determinané of the three first partial derivatives af/ ox, Of / dy 
af / 02, 

OF Of af. 
om? Om by ~=— Ot az 
Of Cf CF 
o“oy dy® dy dz 
af of of 
0x 0z Oyoz 022 








[), = 
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is called the Hessian of f(x, y, z). The Hessian of a function of n variables is 
defined in like manner, and plays a réle analogous to that of the second deriva- 
tive of a function of a single variable. We proceed to prove a remarkable 
invariant property of this determinant. Let us suppose the independent vari- 
ables transformed by the linear substitution 

ONG te OY ancy 77a 

(19’) y= @UX+ PY+ 7Z, 

2=A7X+B7Y +y7Z, 
where X, Y, Z are the transformed variables, and a, BY, +++, Y’ are constants 
such that the determinant of the substitution, 


A = Qa’ p’ oy - 
(ate BY ’ 
is not zero. This substitution carries the function f(x, y, Z) over into a new 
function F(X, Y, Z) of the three variables X, Y, Z. Let H(X, Y, Z) be the 
Hessian of this new function. We shall show that we have identically 
JEN OG MG 72)\ = RADA Oh Ys 


where x, y, z are supposed replaced in h(x, y, z) by their expressions from (19”). 
For we have 


pilin af) oF oF oF oF 
page GX esON 6 0L) MNO OY OL eID Uys. 
TAD CG GOAT tat D(a, y; 2) DO oe AL 


and if we consider 0f/ 0x, af/dy, ef /oz, for a moment, as auxiliary variables, 
we may write 


a Ou OL Oi Ole Gir 
D ’ ’ D ’ ble pe z 
Wie oX OY OZ oe oy Oz) D(x, Y, 2) : 
yi oe 2) 





i Dt, y; Dey 2) 
oa ay’ Oz 


But from the relation F(X, Y, Z)=/S(x, y, 2), we find 








ws Or of sees le Ol a 
ox Ou oy 0% 
oF Ofd Me Kote wea Oh 
Ae eR az” 


F 0 pa wy @ 
eae — Fj 


(im “or oy az 
whence 
OF oF oF (ae CGE 
Plax’ oY’ aZ 
———_—— =| 6 B Bp” |=4; 
of of 4 
Di =, =, = ; ¥ 
ox Oy az ata | May 


and hence, finally, 
De, Y, 2) aes A2zh. 
DD EXG ea 2) 





Tél = IND 





It is clear that this theorem is general. 
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Let us now consider an application of this property of the Hessian. Let 
S (@, y) = aa + 3 bx? y + decry? + dy? 


be a given binary cubic form whose coefficients a, 6, c, d are any constants. 
Then, neglecting a numerical factor, 


ax+by be+ cy 


= as — h2)\ v2 a — 2) a2 
Sal eeous nenaey) = (ac — b?) x + (ad — bc) ay + (bd — c*) y, 


and the Hessian is seen to be a binary quadratic form. First, discarding the 
case in. which the Hessian is a perfect square, we may write it as the product of 
two linear factors : 

h= (mx + ny) (px + qy)- 


If, now, we perform the linear substitution 
mz+ny = X, pe+qy=Y, 
the form f(x, y) goes over into a new form, 
F(X, Y)=AX24+3BX2Y + 38CXY2+4+ DY, 
whose Hessian is 
H(X, Y) =(AC — B?) X2 + (AD — BC) XY + (BD — C2) Y2, 


and this must reduce, by the invariant property proved above, to a product of 
the form KXY. Hence the coefficients A, B, C, D must satisfy the relations 


B—AC=0, BD—C?=0. 


If one of the two coefficients B, C be different from zero, the other must be so, 
and we shall have 
B C2 
A ei} D =z) 
C B 


R(x Y)= ag (BRP +8 BOY +3 BONY? + C3 Y3) — eatery, 


whence F(X, Y), and hence f(x, y), will be a perfect cube. Discarding this 
particular case, it is evident that we shall have B = C = 0; and the polynomial 
F(X, Y) will be of the canonical form : 


AX? + DY8, 


Hence the reduction of the form f(x, y) to its canonical form only involves the 
solution of an equation of the second degree, obtained by equating the Hessian 
of the given form to zero. The canonical variables X, Y are precisely the two 
factors of the Hessian. 

It is easy to see, in like manner, that the form f(a, y) is reducible to the form 
AX*® + BX? Y when the Hessian is a perfect square. When the Hessian van- 
ishes identically f(x, y) is a perfect cube: 


F(@, y) = (ax + By)3. 
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Ill. TRANSFORMATIONS 


It often happens, in many problems which arise in Mathematical 
Analysis, that we are led to change the independent variables. It 
therefore becomes necessary to be able to express the derivatives 
with respect to the old variables in terms of the derivatives with 
respect to the new variables. We have already considered a problem 
of this kind in the case of inversion. Let us now consider the 
question from a general point of view, and treat those problems 
which occur most frequently. 


31. Problem I. Let y be a function of the independent variable x, 
and let t be a new independent variable connected with x by the relation 
x=(t). It is required to express the successive derivatives of y with 
respect to x in terms of t and the successive derivatives of y with 
respect to t. 


Let y= f(x) be the given function, and F(t) = f[¢(4)] the func- 
tion obtained by replacing x by ¢(¢) in the given function. By the 
rule for the derivative of a function of a function, we find 


dy _ 
dium ae * $() 


whence 

dy 

CESSES 

et) b'(2) 
This result may be stated as follows: To find the derivative of y 
with respect to x, take the derivative of that function with respect to t 
and divide it by the derivative of x with respect to t. 

The second derivative d*?y/dx? may be found by applying this 

rule to the expression just found for the first derivative. We find: 


Yx = 


ay dt it PEACE MO’ 
dt BO) [e'@ 


and another application of the same rule gives the third derivative 


ad 
dy dt Ci 22) 


dx? p(t) 
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or, performing the operations indicated, 


By yl OP =3yed'OO"O+ 8 ylP"OPLa-UP' Oo", 
dace [ee P 


The remaining derivatives may be calculated in succession by 
repeated applications of the same rule. In general, the nth deriva- 
tive of y with respect to z may be expressed in terms of $'(¢), 6"(é), 

.-, (t), and the first m successive derivatives of y with respect to 
t. These formule may be arranged in more symmetrical form. 
Denoting the successive differentials of « and y with respect to ¢ by 
dx, dy, d?x, d?y, ---, dx, d”y, and the successive derivatives of y 
with respect to x by y', y",---, y, we may write the preceding 
formule in the form 


dy 
(eS 
Yee’ 
, da d*?y — dy dz 
UO eee ce eae 
Ghee 


The independent variable ¢, with respect to which the differentials 
on the right-hand sides of these formule are formed, is entirely 
arbitrary ; and we pass from one derivative to the next by the 
recurrent formula 

dv y@-?| 
(n) — —L4Z dt 
y Ames 


the second member being regarded as the quotient of two ditferen- 
tials. 


32. Applications. These formule are used in the study of plane 
curves, when the codrdinates of a point of the curve are expressed in 
terms of an auxiliary variable ¢. 


v= f(t), y= (6). 


In order to study this curve in the neighborhood of one of its points 
it is necessary to calculate the successive derivatives y', y", --- of y 
with respect to # at the given point. But the preceding formule 
give us precisely these derivatives, expressed in terms of the succes: 
sive derivatives of the functions f(t) and ¢(¢), without the necessity 
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of having recourse to the explicit expression of y as a function of @, 
which it might be very difficult, practically, to obtain. Thus the 
first formula 


gives the slope of the tangent. The value of y'' occurs in an impor- 
tant geometrical concept, the radius of curvature, which is given by 
the formula 

ay Le ge 


is \y""| 


which we shall derive later. In order to find the value of R, when 
the coordinates x and y are given as functions of a parameter ¢, we 
need only replace y' and y" by the preceding expressions, and we 
find 

_ _(dx? + dy?) 

~ [da d?y —dy da|’ 


where the second member contains only the first and second deriva- 
tives of x and y with respect to ¢. 


The following interesting remark is taken from M. Bertrand’s Traité de 
Calcul différentiel et intégral (Vol. I, p. 170). Suppose that, in calculating some 
geometrical concept allied to a given plane curve whose coérdinates w and y are 
supposed given in terms of a parameter t, we had obtained the expression 


F(a, y, dx, dy, dx, d@y, ---, d°x, dy), 


where all the differentials are taken with respect to ¢. Since, by hypothesis, 
this concept has a geometrical significance, its value cannot depend upon the 
choice of the independent variable ¢. But, if we take x=¢, we shall have 
dx = dt, Px=dex=--.-=d*x =O, and the preceding expression becomes 


F(®, Hy V5 Ws Y™) 5 
which is the same as the expression we would have obtained by supposing at the 
start that the equation of the given curve was solved with respect to y in the 
form y = @(x). To return from this particular case to the case where the inde- 
pendent variable is arbitrary, we need only replace y’, y”, -+- by their values 
from the formule (20). Performing this substitution in 


Sf («, Y; Cig OG cee, y™), 
we should get back to the expression F(a, y, dx, dy, d?x, dy, --+) with whick 


we started. If we do not, we can assert that the result obtained is incorrect. 


For example, the expression 
dx d?y + dy d?x 


(da? + dy?)* 
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cannot have any geometrical significance for a plane curve which is independent 
of the choice of the independent variable. For, if we set « =¢, this expression 
reduces to y”/(1 + y’2)?; and, replacing y’ and y” by their values from (20), we 
do not get back to the preceding expression. 


33. The formule (20) are also used frequently in the study of 
differential equations. Suppose, for example, that we wished to 
determine all the functions y of the independent variable x, which 
satisfy the equation 
nly dy 


24, — 
J (igh Eg 





(21) al 


where m is a constant. Let us introduce a new independent variable 
t, where x =cos ¢. Then we have 





dy 
dy dt f 
dx — sint 
: e dy 
dey ee haa ace 
dx? sin3¢ ; 


and the equation (21) becomes, after the substitution, 


d*y 
(22) cae ye 


It is easy to find all the functions of ¢ which satisfy this equation, 
for it may be written, after multiplication by 2 dy /dt, 


dy dy 5 AOU EN p aan? es 
Br ee ere rr larry eel Flr 


whence 


where @ is an arbitrary constant. Consequently 


or 
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The left-hand side is the derivative of arc sin(y/a)—nt. It foliows 
that this difference must be another arbitrary constant 4, whence 


y = asin (nt + 6), 
which may also be written in the form 
y =A sin nt + B cos nt. 


Returning to the original variable x, we see that all the functions of 
x which satisfy the given equation (21) are given by the formula 


y = Asin (n arc cos x) + B cos(n are cos @), 


where 4 and B are two arbitrary constants. 


34. Problem II. To every relation between x and y there corresponds, 
by means of the transformation x = f(t, u), y = p(t, uw), @ relation 
between t and u. It is required to express the derivatives of y with 
respect to x in terms of t, u, and the derivatives of u with respect to t. 


This problem is seen to depend upon the preceding when it is 
noticed that the formule of transformation, 


x= f(t, u), eS > (t, w), 


give us the expressions for the original variables x and y as func- 
tions of the variable ¢, if we imagine that uw has been replaced in 
these formule by its value as a function of ¢. We need merely 
apply the general method, therefore, always regarding a and y as 
composite functions of ¢, and wu as an auxiliary function of ¢ We 
find then, first, 
Od , Cp du 
dy dy dx - Ot ' Ou dt 
dx dt dt of , ofdu’ 
Gt | Ou dt 


and then 
@y  d(dy cL 
da? dt\dx)* dt’ 


or, performing the operations indicated, 


af , af du\[ a , , bp du Op/du\2 dpdu|_ (0 eee | 
dy (See et ae di} du dt? at * ou at) | ot” 


da (2 of ). 





du at 
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In general, the nth derivative y™ is expressible in terms of t, wu, and 
the derivatives du /dt, @u/dt?, ---, d"w/dt". 

Suppose, for instance, that the equation of a curve be given in 
polar coérdinates p = f(w). The formule for the rectangular coor- 
dinates of a point are then the following: 


x = p COS w, y = psin o. 


Let p', p",--- be the successive derivatives of p with respect to o, 
considered as the independent variable. From the preceding formule 
we find 
dz = coswdp —psinw do, 
dy =sinwdp + p cosa do, 
x = cosw d’p — 2sinw dw dp — p COS w dw", 
d?y = sinw d*p + 2 coswdwdp — p sina do’, 
whence 
da dy” = dp” a p- dw’, 
dx d?y — dy d?x = 2dwdp”? — pdwd*p + p? da’. 


Vhe expression found above for the radius of curvature becomes 


35. Transformations of plane curves. Let us suppose that to every 
point m of a plane we make another point W of the same plane cor- 
respond by some known construction. If we denote the codrdinates 
of the point m by (a, y) and those of M by (X, Y), there will exist, 
in general, two relations between these coordinates of the form 


(23) X= f(@, y); Y= $(a, y). 


These formule define a point transformation of which numerous 
examples arise in Geometry, such as projective transformations, the 
transformation of reciprocal radii, ete. When the point m describes 
a curve ¢, the corresponding point M describes another curve C, whose 
properties may be deduced from those of the curve ¢ and from the 
nature of the transformation employed. Let y', y'', .-. be the sue- 
cessive derivatives of 7 with respect to a, and Y', Y",--- the succes- 
sive derivatives of Y with respect to X. To study the curve C it 
is necessary to be able to express Y', Y", .-- in terms of a, y, y', 


y", +--+. This is precisely the problem which we have just discussed : 
and we find 


Ll, § 36] TRANSFORMATIONS 67 





dY Od Op , 
ee mae 
of ° 
SS ES, 








Bel (+ af y) (52 ta)an 


yr dx _ \ex oy On 
dx On Oy y 


and so forth. It is seen that Y' depends only on a, y, y'. Hence, 
if the transformation (23) be applied to two curves ¢, c', which are 
tangent at the point (x, y), the transformed curves C, C' will also 
be tangent at the corresponding point (X, Y). This remark enables 
us to replace the curve ¢ by any other curve which is tangent to it 
in questions which involve only the tangent to the transformed 
curve C. 

Let us consider, for example, the transformation defined by the 
formule 
_ _We 2 oo h?y y 

ae + y ge + yp 








which is the transformation of reciprocal radii, or inversion, with 
the origin as pole. Let m be a point of a curve ¢ and M the cor- 
responding point of the curve C. In 
order to find the tangent to this curve 
C we need only apply the result of 
ordinary Geometry, that an inversion 
carries a straight line into a circle 
through the pole. 

Let us replace the curve ¢ by its 
tangent mt. The inverse of mt is a 
circle through the two points M and O, Fic. 5 
whose center lies on the perpendicular 
Ot let fall from the origin upon mt. The tangent MT to this circle 
is perpendicular to AM, and the angles Mmt and mMT are equal, 
since each is the complement of the angle mot. The tangents mt 
and MT are therefore antiparallel with respect to the radius vector. 





36. Contact transformations. The preceding transformations are 
not the most general transformations which carry two tangent 
curves into two other tangent curves. Let us suppose that a point 
M is determined from each point m of a curve ¢ by a construction 
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which depends not only upon the point m, but also upon the tangent 
to the curve ¢ at this point. The formule which define the trans- 
formation are then of the form 


(24) X=f(a, y, YO; Y= (a, y, y'); 


and the slope Y' of the tangent to the transformed curve is given 


by the formula i6  o¢ os, 
aye be ey oy 


et ee ee 
TCS Soy Oy an oe 
LEE TRIALS Vite 





In general, Y' depends on the four variables 2, y, y', y'"; and if we 
apply the transformation (24) to two curves ¢, c' which are tangent 
at a point (a, y), the transformed curves C, C' will have a point 
(X, Y) in common, but they will not be tangent, in general, unless 
y" happens to have the same value for each of the curves ¢ and ¢’. 
In order that the two curves C and C’ should always be taEont, it 
is necessary and sufficient that Y'’ should not depend on y"; that is, 
that the two functions f(a, y, y') and ¢(a, y, y') should satisfy the 


condition 
CIS SOE A eae SI Cy, 
aE (oe + Sty) = 24 ae by 4 


In case this condition is satisfied, the transformation is called a 
contact transformation. It is clear that a point transformation is a 
particular case of a contact transformation.* 

Let us consider, for example, Legendre’s transformation, in which 
the point M, which corresponds to a point (a, y) of a curve ¢, is given 


by the equations 
Xaary', Y=ay'—y; 
from which we find 


=, 





LD SO 
dk ah 
which shows that the transformation is a contact transformation. 


In like manner we find 
d Ye dx 1 


y"' = =, 
dX ~ y! yldxe y"! 
ly" 5 ttt 

igs Meee eke) 

SS ANG eee "3 

Qe y 





* Legendre and Ampere gave many examples of contact transformations. Sophus 
Lie developed the general theory in various works; see in particular his Geometrie 
der Bertihrungstransformationen. See also JAcoBI, Vorlesungen iiber Dynamth 
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and so forth. From the preceding formule it follows that 
ee aie Y= RY —.Y, Uf =X, 


which shows that the transformation is involutory.* All these prop- 
erties are explained by the remark that the point whose codrdinates 
are X = y', Y= xy' — y is the pole of the tangent to the curve c at 
the point (x, y) with respect to the parabola 7—2y=0. But, in 
general, if M denote the pole of the tangent at m to a curve ¢ with 
respect to a directing conic 3, then the locus of the point M is a 
curve C’' whose tangent at M is precisely the polar of the point m 
with respect to 3. The relation between the two curves ¢ and C is 
therefore a reciprocal one; and, further, if we replace the curve ¢ by 
another curve c’, tangent to ¢ at the point m, the reciprocal curve C' 
will be tangent to the curve C at the point ™. 


Pedal curves. If, from a fixed point O in the plane of a curve c, a perpen- 
dicular OM be let fall upon the tangent to the curve at the point m, the locus of 
the foot M of this perpendicular is a curve C, which is called the pedal of the 
given curve. It would be easy to obtain, by a direct calculation, the codrdinates 
of the point M, and to show that the trans- 
formation thus defined is a contact transfor- 
mation, but it is simpler to proceed as follows. 
Let us consider a circle y of radius R, de- 
scribed about the point Oas center; and let m, 
be a point on OM such that Om, x OM= R?. 
The point m, is the pole of the tangent mt 
with respect to the circle; and hence the 
transformation which carries c into C is the 
result of a transformation of reciprocal po- 
lars, followed by an inversion. When the 
point m describes the curve c, the point m1, 
the pole of mt, describes a curve c; tangent Fic. 6 
to the polar of the point m with respect to 
the circle y, that is, tangent to the straight line m,¢,, a perpendicular let fall 
from m, upon Om. The tangent MT to the curve C and the tangent m t, to the 
curve cy make equal angles with the radius vector Om,M. Hence, if we draw 
the normal MA, the angles AMO and AOM are equal, since they are the comple- 
ments of equal angles, and the point A is the middle point of the line Om. It 
follows that the normal to the pedal is found by joining the point M to the center 
of the line Om. 





87. Projective transformations. Every function y which satisfies the equation 
y’ = 0 isa linear function of 2, and conversely. But, if we subject x and y to 
the projective transformation 





* That is, two successive applications of the transformation lead us back to the 
original codrdinates. — TRANS. 
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aX+bY+c WX+0UY+C 


WiOex OGe ca OG XGE OY ee, 





a straight line goes over into a straight line. Hence the equation y” = 0 should 
become d2Y/dX2=0. In order to verify this we will first remark that the 
general projective transformation may be resolved into a sequence of particular 
transformations of simple form. If the two coefficients a” and 6” are not both 
zero, we will set X; = a” X + b” Y +c”; and since we cannot have at the same 
time ab” — ba” = 0 and a’b” — b’ a” = 0, we will also set Yy =a X+4+UY+C¢, 
on the supposition that a/b” — b’a’’ is not zero. The preceding formule may 
then be written, replacing X and Y by their values in terms of X; and Y4, in 
the form 2 
een Dine i Bh ct Sige. pei a 
Xy xX 2G AG) 
It follows that the general projective transformation can be reduced to a 
succession of integral transformations of the form 


ea=ax+bY+¢, y=uX+0Y+4+C, 


combined with the particular transformation 


eae y= 


bl Md 


Performing this latter transformation, we find 


7 


x’ eae 
Foe ¥’ L. en gw gs 


dx SO Os 





and 





ye Yn XY) SEY 


Likewise, performing an integral projective transformation, we have 


eel a’ + dv Y’ 
y= = 


da a+byY’ ; 
Pay” O00 YS 
dx (a+ 6Y’)8 











y 


In each case the equation y” = 0 goes over into Y” = 0. 
We shall now consider functions of several independent variables, and, for 
definiteness, we shall give the argument for a function of two variables. 


38. Problem III. Let wo = f(a, y) be a function of the two independ- 
ent variables x and y, and let u and v be two new variables connected 
with the old ones by the relations 


r= $(u, v), y¥=wv(% v). 
It is required to express the partial derivatives of w with respect to the 


variables x and y in terms of u,v, and the partial derivatives of w with 
respect to u and v. 


TI, § 53] TRANSFORMATIONS “al 


Let » = F(u, v) be the function which results from f(x, y) by the 
substitution. Then the rule for the differentiation of composite 
functions gives 
Ow Ow 0d . Ow oy 
Ou Ow - Ou 19 oy ou’ 

Cw Ow Of Ow ow 
dv Oa Ov ' dy bv’ 








whence we may find éw/éx and éw/éy; for, if the determinant 
D(¢, ¥)/D(u, v) vanished, the change of variables performed 
would have no meaning. Hence we obtain the equations 


ee eee 





dn Ou ov 
do be, de 
dy Ou Ov 


where A, B, C, D are determinate functions of w and v; and these 
formule solve the problem for derivatives of the first order. They 
show that the derivative of a function with respect to x is the sum of 
the two products formed by multiplying the two derivatives with respect 
tou and v by A and B, respectively. The derivative with respect to 
y is obtained in like manner, using C and D instead of A and B, 
respectively. In order to calculate the second derivatives we need 
only apply to the first derivatives the rule expressed by the preced- 
ing formule; doing so, we find 


wo  0fdw\ af, a0 , , Ae 
pa = E(ce)= 2 (42+ 02) 

0 Cw Ow 0 0 Ow 
asd (sSten)+ a2 (sees 02), 


or, performing the operations indicated, 




















a) rw Ow 0A Ow OB 0w 
dna A (4 ae + Poudo t Ou Ou Ou 2) 
CPW rw 0A dw  OBdw\, 
+2(4 Ou Ov ane Ov? a ov dus dv ce) 


and we could find @?w /éx dy, 0? / dy? and the following derivatives 
in like manner. In all differentiations which are to be carried out 
we need only replace the operations 0 /0da and 0 /dy by the operations 
0 0 0 


P 
a ec Dee Oo 
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respectively. Hence everything depends upon the caiculation of the 
coefficients A, B, C, D. 


Example I. Let us consider the equation 


Ow 02 Ow 
26 G20 eS 0 
a) ea? ox by ay2 





where the coefficients a, b, c are constants; and let us try to reduce this equa- 
tion to as simple a form as possible. We observe first that if a = c = 0, it would 
be superfluous to try to simplify the equation. We may then suppose that ¢, 
for example, does not vanish. Let us take two new independent variables u 
and v, defined by the equations 


U=e+ay, v=“n+ By, 


where @ and # are constants. Then we have 





au dw , 0a 
exe Gu av 
Ow Ow Ow 
Sy ck Ba Oe 


and hence, in this case, d = B=1, C=a, D=8. The general formule then 
give 

















Cw d%w 02 Ow 
— % aie 2 ae ’ 
ox? ou? oudv = ov? 
Ow é Cw Ow 
= a— a 
ox Oy me PE) eget es 
Pw > Ow 02 u Ow 
= oes ee aE 
oy? ou? oie tee dv?’ 


and the given equation becomes 


Ow 
— 
ov? 


0? 2 
(a +2ba@ + ca?) + 2[a + b(a-+ Bp) peas) 4 (a -+ 208 + cB?) 
ou? du dv 


It remains to distinguish several cases. 


First case. Let b? —ac>0. Taking for @ and 8 the two roots of the equation 
a+ 2br + cr? = 0, the given equation takes the simple form 


Ow = 


oudv 


PES Ey 

ov \ du 

we see that dw/du must be a function of the single variable, u, say f(u). Let 
F(u) denote a function of w such that F’(w) = f(u). Then, since the derivative 
of w — F(u) with respect to wu is zero, this difference must be independent of u, 
and, accordingly, w = F(u) + (vj. The converse is apparent. Returning to 


the variables x and y, it follows that all the functions w which satisfy the equation. 
(26) are of the form 





Since this may be written 


w= Fe + ay) + ®(e + By), 
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where F and # are arbitrary functions. For example, the general integral of 


the equation 
Cw ow 
BS = ; 
oy? ou? 
which occurs in the theory of the stretched string, is 
w=f(e + ay) + o(& — ay). 


Second case. Let b®» -ac=0. Taking a@ equal to the double root of the equa- 
tion a + 2br + cr? = 0, and 6 some other number, the coefficient of d2w/duév 
becomes zero, for it is equal toa +ba+8(b+ca). Hence the given equation 
reduces to @/év?=0. It is evident that w must be a linear function of v, 
w= vf(u) + ¢(u), where f(u) and ¢(u) are arbitrary functions. Returning to 
the variables « and y, the expression for w becomes 


w=(e+ By) fet ay)t+o(e+ ay), 
which may be written 


w=([*+ay+ (B—a)y] f(et+ay)+o(@+ ay), 
or, finally, 
wo=yFh(e+ay)+ (e+ ay). 


Third case. If b? — ac <0, the preceding transformation cannot be applied 
without the introduction of imaginary variables. The quantities a and 6 may 
then be determined by the equations 

a+2ba+ca%®=a4+2bB +4 cB, 


a+b(~a+p)+cap=0, 
which give 
2b 262 —ac 
CEE SS ee ap= ———. 


The equation of the second degree, 


pots fB ae ee Ver 
c 


whose roots are a and 8, has, in fact, real roots. The given equation then 
becomes 


This equation Aw = 0, which is known as Laplace’s Equation, is of fundamental 
importance in many branches of mathematics and mathematical physics. 


Example IT. Let us see what form the preceding equation assumes when we 
set © =pcos¢?, y=psing. For the first derivatives we find 


Ag = ease + ee sin ¢, 
Op hy oy 


ee oe See COs 
Dba > ian ay ee! 


> - 
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or, solving for dw /dx and dw / dy, 

















dw ow sing dw 
— = cos¢ = ’ 
Ow Op p op 
Ow ; Ow  COs¢d dw 
— = sing — S0 
oy Op p op 
Hence 
2 0 i 0 sing 0 Ow sing dw 
ao cos¢ L cos¢ — ake *) ee (om, o 2 ) 
x op Op p op p op p og 
Ow sint?d dw 2singcosd Cw sunarh sate dw  sin?d dw 
= cos? ¢ = ; ; 2 B , 
p? p? op p op Op p og p op 


and the expression for 6?w /éy? is analogous to this. Adding the two, we find 
Cw dw Ow 1 dw 10 
+ _ 


oa? dy? Op? p®? Of? p- Op 





39. Another method. The preceding method is the most practical 
when the function whose partial derivatives are sought is unknown. 
But in certain cases it is more advantageous to use the following 
method. 

Let z = f(a, y) be a function of the two independent variables x 
and y. Ifa, y, and 2 are supposed expressed in terms of two aux- 
iliary variables wu and »v, the total differentials dx, dy, dz satisfy the 
relation 


2% 
diz =o ax + Lay, 


which is equivalent to the two distinct equations 
dx _ af du , af dy 
du Oxdu' by du 
be _ af dw , Bf dy 


a? ae! 


dv Ox Ov Oy Ov 


whence 0f/0x and éf/dy may be found as functions of u, v, dz /du, 
dz / Ov, as in the preceding method. But to find the succeeding 
derivatives we will continue to apply the same rule. Thus, to find 
Of / 0x? and of / 0x dy, we start with the identity 


Ue eagchl of 
(4) op oe oy oe 


which is equivalent to the two equations 


a (Of 
Ox} Ofox Of dy 
Ou Ox? Ou | Ox oy Rae 
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(af 
Ox cee OF dy 
dv Ou Ov” Ax by ov 





where it is supposed that @f/dx has been replaced by its value cal- 
culated above. Likewise, we should find the values of 6? / 0x Oy and 
of /oy by starting with the identity 
Of Nee 707, or 
a(%2) ec, da + By? dy. 
The work may be checked by the fact that the two values of 


o?f /dx dy found must agree. Derivatives of higher order may be 
calculated in like manner. 





Application to surfaces. The preceding method is used in the study 
of surfaces. Suppose that the codrdinates of a point of a surface S 
are given as functions of two variable parameters wu and v by means 
of the formule 


27) @=f%r), y=oyr), 2=¥(%, 2). 
The equation of the surface may be found by eliminating the vari- 
ables uw and v between the three equations (27); but we may also 
study the properties of the surface S directly from these equations 


themselves, without carrying out the elimination, which might be 
practically impossible. It should be noticed that the three Jacobians 


Did) Dib) DY) 
D(u, v) D(u, v) D(u, v) 


cannot all vanish identically, for then the elimination of w and v 
would lead to two distinct relations between x, y, z, and the point 
whose coérdinates are (x, y, 2) would map out a curve, and not a sur- 
face. Let us suppose, for definiteness, that the first of these does not 
vanish: D(f, ¢)/D(u,v) #0. Then the first two of equations (27) 
may be solved for w and v, and the substitution of these values in the 
third would give the equation of the surface in the form z= F(z, y). 
In order to study this surface in the neighborhood of a point we need 
to know the partial derivatives p, q, ”, s, ¢, --- of this function F (a, y) 
in terms of the parameters w and v. The first derivatives p and q¢ 
are given by the equation 


dz = pdx + qdy, 


which is equivalent to the two equations 
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OW. 2 Ce cas 
ou ee deren ir 
i ov _ of, 24 


ov P oy ed ps? 


from which p and g may be found. The equation of the tangent 
plane is found by substituting these values of p and q in the equation 


Z—z=p(X—2#)+q(¥—y), 
and doing so we find the equation 


D(z, @) 
D(u, v) 


2) D(x, y) me 


(29) (x —2)2& PU! + (y- yy oe ee 


D(u, v) 
The equations (28) have a geometrical meaning which is easily 
remembered. They express the fact that the tangent plane to the 
surface contains the tangents to those two curves on the surface which 
are obtained by keeping v constant while w varies, and vice versa.* 
Having found p and g, p= fi (u, v), g =f2(u, v), We may proceed 
to find r, s, ¢ by means of the equations 


Ce ws 


dp=rdx+sdy, 
dq =sdx+tdy, 
each of which is equivalent to two equations; and so forth. 


40. Problem IV. To every relation between x, y, there corresponds 
by means of the equations 


(30) «w«=f(u, v, w), y = >(%, ¥, w), z=y(uU, v, w), 


a new relation between u, v, w. It is required to express the partial 
derivatives of x with respect to the variables x and y in terms of u, v, w, 
and the partial derivatives of w with respect to the variables u and v. 


This problem can be made to depend upon the preceding. For, 
if we suppose that w has been replaced in the formule (30) by a 
function of w and v, we have 2, y, 2 expressed as functions of the 





* The equation of the tangent plane may also be found directly. Every curve on 
the surface is defined by a relation between w and v, say v = II (wu) ; and the equations 
of the tangent to this curve are 


X= 2 = — ee Zi 2 





Oo 
oF + au) so + Ss 2 Ww ROE 2¥ Tr) 


6 Ou 


The elimination of II’(w) leads to the equation (29) of the tangent plane. 
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two parameters w and v; and we need only follow the preceding 
method, considering f, ¢, y as composite functions of w and v, and 
w as an auxiliary function of w and v. In order to calculate the 
first derivatives p and q, for instance, we have the two equations 


St btm _ (0, 20) , (26 , 28 2) 


Ou Cw Ou Ou Ow bu Ou Ow ou 





CORR ORE a OV ere Op | Ob Ow 
bv * Bw bu -»(# 5 ae) tal . 


The succeeding derivatives may be calculated in a similar manner. 

In geometrical language the above problem may be stated as fol- 
lows: To every point m of space, whose codrdinates are (#, y, 2), 
there corresponds, by a given construction, another point M@, whose 
coérdinates are X, Y, Z. When the point m maps out a surface S, 
the point M maps out another surface 3, whose properties it is pro- 
posed to deduce from those of the given surface S. 

The formule which define the transformation are of the form 


x = f(x, Y 2), Y= p(x, Y) z), Z= y (a, Y; z). 


Z= (ey), L— PCY) 


Let 


be the equations of the two surfaces S and 3, respectively. The 
problem is to express the partial derivatives P, Q, R, S, T, --- of the 
function ®(X, Y) in terms of a, y, z and the partial derivatives 
P,% 7%, 8 t,-+- of the function F(#, y). But this is precisely the 
above problem, except for the notation. 

The first derivatives P and Q depend only on 2, y, 2, p, g; and 
hence the transformation carries tangent surfaces into tangent sur- 
faces. But this is not the most general transformation which enjoys 
this property, as we shall see in the following example. 


41. Legendre’s transformation. Let z = f(a, y) be the equation of 
a surface S, and let any point m (a, y, z) of this surface be carried 
into a point M, whose coérdinates are X, Y, Z, by the transformation 


xX =p, Y= 49, Z=pxe + gy —2. 


Let Z = 6(X, Y) be the equation of the surface % described by the 
point M. If we imagine 2, p,q replaced by f, éf/éa, Of / ey, respec 
tively, we have the three codrdinates of the point M expressed as 
functions of the two independent variables x and y. 
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Let P, Q, R, S, 7 denote the partial derivatives of the function 
©(X, Y). Then the relation 


becomes 
pdx+qdy+xdp+ydyq—dz=Pdp+ Qdq, 
or 
adp+ydq=Pdp+ Qdq. 
Let us suppose that p and q, for the surface S, are not functions of each 
other, in which case there exists no identity of the form Adp + pdq¢ =0, 
unlessA\=p=0. Then, from the preceding equation, it follows that 


IP ee, Op 
In order to find R, S, T we may start with the analogous relations 
dP =RdX + Say, ; 
dQ = SdX + TAY, 
which, when X, Y, P, Q are replaced by their values, become 


dx = R(rdx + sdy) + S(sdx + tdy), 


dy = S(rdx + sdy)+ T(sdx + tdy); 
whence 
Rr+Ss=1, Rs+St=0, 
Sr+Ts=0, SS -+- PF 245 


and consequently 


t —s r 


= Gs = 
rt — s? nse rt — s? 








From the preceding formule we find, conversely, 


vias y= Q; 2=PX+ QY—Z, R= XG g=7, 
vapagal Layee 68 yin aes? 
Y SR iee sts — RTS? RES, 


which proves that the transformation is involutory. Moreover, it 
is a contact transformation, since X, Y, Z, P, Q depend only on a, 
y, %, p,q These properties become self-explanatory, if we notice 
that the formule define a transformation of reciprocal polars with 
respect to the paraboloid 


e+ y7—22=0. 
Note. The expressions for R, S, T become infinite, if the relation 


rt — s? = (0) holds at every point of the surface S. In this case the 
point M describes a curve, and not a surface, for we have 
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ee ee Pe eG 
D(x, y) D(x, y) : 


and likewise 


D(X, Z) _ D(p, pe+aqy—#) _ Be 
ee D(x, y) a ih aah 


This is precisely the case which we had not considered. 





42. Ampére’s transformation. Retaining the notation of the preceding article, 
let us consider the transformation 


IEE Ye= "0; Z=qy-—&%. 
The relation 
dZ= PAX + QdY 


becomes 
qdy + ydq — dz = Pdz + Qdq, 
or 
y dq — pdx = Pdx + Qdg. 
Hence 


P=—p, Q=Y;3 
and conversely we find 


B= AG y=Q, B= We = pe AE, hee 


It follows that this transformation also is an involutory contact transformation. 
The relation 
adP=RdAX + SAY 
next becomes 
—rdx —sdy = Rdz + S(sdx + tdy); 
that is, 
R-+ Ss =—r, St=—s, 
whence 
st—rt 


Zt 





1 , ee pes 
t 


Starting with the relation dQ = SdX + Td¥Y, we find, in like manner, 


Dear 
t 


As an application of these formule, let us try to find all the functions f(a, 7) 
which satisfy the equation 7t — s?= 0. Let S be the surface represented by the 
equation z= f(x, y), = the traustormed surface, and Z = ®(X, Y) the equation 
of >. From the formule for R# it is clear that we must have 


rs oe ae 


? 


and ® must be a linear function of X - 
Z=X9(Y)+y(Y), 
where ¢ and y are arbitrary functions of Y. It follows that 


P=9¢(Y), Q=X¢(Y)+YW(Y); 
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and, conversely, the codrdinates (x, y, 2) of a point of the surface S are given 
as functions of the two variables X and Y by the formule 


=X, y=Xo(Y)+V(Y), 2=Y[XO(¥)+¥(Y)]—-4O(¥)—v(Y). 


The equation of the surface may be obtained by eliminating X and Y; or, what 
amounts to the same thing, by eliminating a between the equations 


z=ay—uo(a)—y(a), 

0= y-—«9¢(a)—y¥(2). 
The first of these equations represents a moving plane which depends upon the 
parameter a, while the second is found by differentiating the first with respect 


to this parameter. The surfaces defined by the two equations are the so-called 
developable surfaces, which we shall study later. 


48. The potential equation in curvilinear codrdinates. The calculation to which 

a change of variable leads may be simplified in very many cases by various 
devices. We shall take as an example the potential equation in orthogonal 
curvilinear codrdinates.* Let 

F (x, Y, 2) =p, 

Fy (2, y, 2) = pr, 

Fy (x, Y, 2) = P2s 
be the equations of three families of surfaces which form a triply orthogonal 
system, such that any two surfaces belonging to two different families intersect 
at right angles. Solving these equations for x, y, z as functions of the parame- 
ters p, pi, pe, We obtain equations of the form 


«= ¢ (p, pr, p2), 
(31) Y = $1(p, P15 p2)s 
% = $2(P, Pr, p2)} 
and we may take p, pi, po as a system of orthogonal curvilinear codrdinates. 


Since the three given surfaces are orthogonal, the tangents to their curves of 
intersection must forma trirectangular trihedron. It follows that the equations 


(82) RESO ex ete eae i aeons 


must be satisfied where the symbol S indicates that we are to replace ¢ by ¢1, 
then by ¢2, and add. These conditions for orthogonalism may be written in the 
following form, which is equivalent to the above: 


Op Op1 , Op dp, . Op Opi _ 9 





(38) ae oe On Oy by bz Oz 
2 0 
EEL KS el a BIL ee 
Ox Ox On Ox 








7 *Lameé, Traité des coordonnées curvilignes. See also Bertrand, Traité de Calcul 
digférentiel, Vol. I, p. 181. 
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Let us then see what form the potential equation 


eV eV eV 
Se eee ee 


Ao V 
0x? oy? 02 


0 





assumes in the variables p, pi, po. First of all, we find 


ea So areas Op1 OV Ope 
da dp Ou py OX ~~ Opn OB 





and then 








OV’. ay (oe) +2 a2V Op Opi . @V ap 
Ox? op? \ ox Op py Cu Ox Op 0x2 
a (a) 9 OV Opi Or OV OF pt 
ap} \ dx 0p10p2 Ou Ou Op, Oa? 
or (2) 5 OV Op Op2 | OV Pps 
pz \ dx OpGp2 0% 0% Op Ox? 
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Adding the three analogous equations, the terms containing derivatives of the 
second order like 6? V / dp ap; fall out, by reason of the relations (33), and we have 


OV C2 Vice Vi OV eV OV 
EB ES RE A Aa AW Ry ele Tb eg sion 
fs Bg By Lae 1(p) op + Aj (p1) op + Ay (p2) op 


OV oV oV 
+ Ao(p) — + As (pi) — + Az (pe) —, 
Op Opi Ope 
where A; and A> denote Lamé’s differential parameters : 


Ly a in ne a a oa 
ats) = (2) +(2) ui (#)" eA pri drorer rar 


The differential parameters of the first order A; (p), Ai(p1), Ai (p2) are easily 


calculated. From the equations (81) we have 


a) Op O Od O 
ed Pb uecte Cord oS po _ 











dp Oe Op, O&@  Opg Oe y 
gi Op | Odt Ege et op 9. 
Op 0x Opi 0x Op2 0x 
Og2 Op , Ode Opi’, Oda Gea 3g; 
Cp 0% Op, OX Op, 0% 
whence, multiplying by as) ae a respectively, and adding, we find 
Op Op op 
Op 
op op 


ale Aa a ai Vo ed 
CANA C) 
op op Op 


Then, calculating dp /dy and dp /éz in like manner, it is easy to see that 


ge\ 4 (22) 2) = a 
i i @) 2 Gs og\? Ca (4) 
Op op op 


\ 
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Let us now set 


where the symbol Ay indicates, as before, that we are to replace ¢ by ¢1, then 
by ¢2, and add. Then the preceding equation and the two analogous equations 


may be written 


iL 1 1 
Ai (pe) = a Ai (91) = I, Ai (p2) = oe 


Lamé obtained the expressions for Ag (p), Ae (pi), Az (2) as functions of p, px, 
p2 by a rather long calculation, which we may condense in the following form. 


In the identity (84) 
CAVA re Ueey . ey 
H @p? ‘Hy op} He op 





OV OV oV 
AsV = + Ao (p) — + As (p1) — + As (p2) —> 
Op opi Op2 


let us set successively V=a2, V=y, V=z. This gives the tliree equations 





1 &¢ 1 &¢ 1 a a¢ a¢ O¢ 
on Hii, Bos wpe tg ee 
1 @d1 1 0d; 1 0241 a 2 ot 

2 A te Ags ap 





ie 1 @ Ge 0 
m = w+ Ba (e) 2? + Aon) 22 oe 
2 


H Op? Hy op? Hy Ops 





which we need only solve for Ao(p), A2(e1), Ae(p2). For instance, multiplying 
by 0¢/€p, 0¢1/0p, O¢2/ Op, respectively, and adding, we find 

0h og 1 EES i 0 Oo 

Op Op? Ay ap ap; He &p apy 





Ao ()H += 


Moreover, we have 





Gore Toe 
dp op? 2 op 


and differentiating the first of equations (82) with respect to p;, we find 





eae rer ha gp = 10M, 


Op Op} @p1 Op2p. = 2 Op 


In like manner we have 





and consequently 


1 0H 1 oF. 1 0 Le H 
As (0) = — + : t= a 
( 2H? a  2HHA, ap + OAH, ap 2H ep log H, A) | 
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Setting 
Buren ae Hoh) ee 
he? OE ope my 
this formula becomes 
a} h 
A Se oe aie 
2 (p) op ( g li -) 


and in like manner we find 


2) h 0 h 
A = h? — (log A = h? — (log —. ). 
2 (p1) te ( g in) 2 (p2) = h3 ‘a og 


Hence the formula (84) finally becomes 














o2 02 V 2 2 a F 
Vege Vai pa [AEN ey ays, Fa) OV 
ox? oy? 022 Op? Op hih2) Op 
eV 6 ii VOW 
35 + he log 
i sere a) | 
sh ev 42 he \ oV 
+h 
i 5 yi al . ae aah 


or, in condensed form, 


Ao V = hhyhe [2 (4 *) ae 2 (a er) ar a (* zr) |: 
ép \hiha Op Op1 \hhe Cpr Op2 \ANy Epo 


Let us apply this formula to polar coérdinates. The formule of transforma- 
tion are 





xz =psinécos¢, y = psinésin¢g, Z =p cosé, 


where @ and ¢ replace p; and pe, and the coefficients h, hi, he have the following 
values : 


1 
heat, y=-) hg = 5 . 
p psindg 





Hence the general formula becomes 


1 CNG ie Gaerne Oa a4) at eV 
= = 0 0 ’ 
ill p*sin ie (: ¢ -) 720 (si 20) * a \sind og 


or, expanding, 








Co Via Le" IO? Vi weenie. cove.oVE 
¥ ? 
dp2 sp? -062— sp? sin?6 0¢? =p _ Op pe? 066 





ING Y= 


which is susceptible of direct verification. 


EXERCISES 
1. Setting u=a2?+y24+2,0=a+y+2, w= xy + yz + 2a, the functional 
determinant D(u, v, w) / D(a, y, 2) vanishes identically. Find the relation which 


exists between wu, v, w. 
Generalize the problem. 
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2. Let 
& In 
w= 1 ; tety Sy a “a 
ss ee en V1l—a@—::--@ 


Derive the equation 








D (uy, Ua, ee +, Un) a 1 


D (1, Xa, +++, Xn) (1 — a} — a 





3. Using the notation 


X11 = COS g1, 

XY = sin $1 COS go, 

2% = Sin d1 Sin de COS 3, 

Im = Sin di Sin go: ++ SiN gn—1 COSGn, 
show that 





Diy aa, oe Pea (— 1)"sin” 1 sin”-} $2 sin” - 23 -- + sin?¢,-1 sin gn. 
D (91, 2, °°*, Pn) > 
4, Prove directly that the function z = F(x, y) defined by the two equations 


z2=ar+ yf(a)+ (a), 

0= «+yf(a) + $(@), 
where @ is an auxiliary variable, satisfies the equation rt — s? = 0, where f(a) 
and ¢(q@) are arbitrary functions. 


5. Show in like manner that any implicit function z = F(«, y) defined by 
an equation of the form 
y =2¢(z) ats Y (2), 
where ¢(z) and y (z) are arbitrary functions, satisfies the equation 


rq? — 2pqs + tp? = 0. 


6. Prove that the function z = F(x, y) defined by the two equations 
zo'(a) = [y — o(@)]*, (x + a) o'(a) =y — $(a), 


where a is an auxiliary variable and ¢(q@) an arbitrary function, satisfies the 
equation pq = z. 


7. Prove that the function z = F(«, y) defined by the two equations 


[2 ~ $(a)]? = # (y? — a2), [2 — 6(@)]¢’(@) = ax? 
satisfies in like manner the equation pq = ay. 


8*, Lagrange’s formule. Let y be an implicit function of the two variables 
x and a, defined by the relation y = a + ep(y); and let w= f(y) be any func- 
tion of y whatever. Show that, in general, 


onu on—1 ou 
— = sees . 
Our oan [ om oa 


(Lapvace. j 
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Note. The proof is based upon the two formule 


(4) Ou 0 Ou Ou ou 
== Ee ——— =p F — ’ —_ = —95 
al ) a | al (u) ze | (oy o(y) 0a 


where u is any function of y whatever, and F'(u) is an arbitrary function of u. 
It is shown that if the formula holds for any value of n, it must hold for the 
value n 4+ 1. 

Setting = 0, y reduces to a and u to f(a); and the nth derivative of u with 


respect to x becomes 
on U on— 1 
= a)n i” é 
(21) 2 [eonro | 
9. Ife@=f(u, v), y = $(u, v) are two functions which satisfy the equations 


of _a¢ af __o@ 
au ov ov 








show that the following equation is satisfied identically : 


2V_ a e2 2 Of Nom fOr Nc 
re “a ay ON sss LD a LEN i 
ou? ov? ox? oy? ou ov 
10. If the function V (@, y, z) satisfies the equation 
C2 Vic Vac? Va 
SS ar = 0) 


Ag V = — — = 
, Ca? : oy? Oz? 4 


1 z 
vie2,e2,e 
r ie (me ire 
satisfies the same equation, where k is a constant and r? = x? + y? 4 22, 
[Lorp Kexvin. ] 





show that the function 





11. If V(x, y, z) and V;(z, y, z) are two solutions of the equation A,V = 0, 
show that the function 


U = V (a, y, 2) + (a? + y? + 2?) Vi (a, y, 2) 


satisfies the equation 
Ag As U = 0. 


12. What form does the equation 
(xe — x8)y” + (1 — 322) y’— zy = 0 
assume when we make the transformation « = V1 — ¢?? 


13. What form does the equation 


022 Oz 0z 
— + 2ay?— + 2(y — y®)— 4 z?y?z =0 
ee y ox y airs 


assume when we make the transformation « = uv, y=1/v? 


14*, Let $ (@1, 2, +++, @m}3 U1, U2, ***, Un) be a function of the 2n independent 
variables 71, %2,-++, Un, U1, U2, ***, Un, homogeneous and of the second degree 
with respect to the variables uw, Ue,+++, Un. If we.set 
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0 r) 
CE Sao shia pe sey OP = Das 
Our Oug OUn 
and then take p;, po, ---, Pn as independent variables in the place of uy, Ue, +--+, Un; 
the function ¢ goes oyer into a function of the form 
Y (€1, Ho, °°*, Un; Pr, Pa, ** "5 Pn)- 
Derive the formule : 
ay oy ag 
— = Uk; —_ = — —-- 
Opk OXK hae 


15. Let N be the point of intersection of a fixed plane P with the normal MN 
erected at any point M of a given surface 8. Lay off on the perpendicular to the 
plane P at the point NV a length Nm= NM. Find the tangent plane to the 
surface described by the point m, as M describes the surface S. 

The preceding transformation is a contact transformation. Study the inverse 
transformation. 


16. Starting from each point of a given surface S, lay off on the normal to 
the surface a constant length /. Find the tangent plane to the surface = (the 
parallel surface) which is the locus of the end points. 

Solve the analogous problem for a plane curve. 


17*. Given a surface S and a fixed point O; join the point Oto any point M of 
the surface S, and pass a plane OMN through OM and the normal MN to the 
surface S at the point M. In this plane OMWN draw through the point O a per- 
pendicular to the line OM, and lay off on it a length OP= OM. The point P 
describes a surface 2, which is called the apsidal surface to the given surface S. 
Find the tangent plane to this surface. 

The transformation is a contact transformation, and the relation between the 
surfaces S and 2 is a reciprocal one. When the given surface S is an ellipsoid 
and the point O is its center, the surface = is Fresnel’s wave surface. 


18*, Halphen’s differential invariants. Show that the differential equation 


d2y\? dy Py Dy dty By\ 
9 45— =~ —~ + 40(—+) = 
eB das de? da® dat * (=) : 





remains unchanged when the variables #, y undergo any projective transfor- 
mation (§ 37). 


19. If in the expression Pdz + Qdy + Rdz, where P, Q, R are any functions 
of x, y, 2, we set 
Wi fal Ob di). Y = (u,v, wv), z=y(u, v, w), 
where wu, v, w are new variables, it goes over into an expression of the form 
Pydu+ Qidv + Ry, dw, 


where Pi, Q1, R; are functions of u,v, w. Show that the following equation is 
satisfied identically : 
Te D(x, Y, ) 
D(u, v, w) 





? 


Il, Exs.] EXERCISES 87 





where 
0 oR 
ert ena ee ayy 
02 oy Ox 0z oy ox 
0Q: OR, oR, Ps) GI GK) 
H, =P. SS behaa yo? 4 7 nee 1 ; 
(ZS a) +0 (S4 ow | +R (F oa) 


20*. Bilinear covariants. Let Q, be a linear differential form: 


Og = Xda + Xodag +--+. + 2G Oh ne 


where Xj, X2,---, X, are functions of the n variables 21, %,---, %. Let us 
consider the expression 
n n 
(sh > > Dik AX; 507, y 
i=1 k=1 
where 
aik = OX; v3 OX 
OXp 0X; 


and where there are two systems of differentials, d and 6. If we make any 
transformation 
Li = Pi (Yi, Y2y -*+) Yr)s (@=1, 2,---, n); 


the expression 9g goes over into an expression of the same form 


07 = Yidyy +-+-+ Ynrdyn, 





where Y;, Yo,---, Y, are functions of y1, Y2, +--+, Yn. Let us also set 
4 A OM ONG: 
a = GENE 
: OYk OY: 

and 


H = > Mix AY; 8Yx. 
2 


Show that H = H’, identically, provided that we replace daz; and daz, respec- 
tively, by the expressions 














: 6 oj i 
O9i dy ea pee te Pi dyn, 
oy oye Yn 

‘ 0d: 
OBR gn Ra OE arya 
oy OY2 n 


The expression H is called a bilinear covariant of Og. 


21* Beltrami’s differential parameters. If in a given expression of the form 
Edx? + 2Fdxdy + Gdy?, 


where E, F, G are functions of the variables x and y, we make a transformation 
a =f (u,v), ¥ = (u,v), we obtain an expression of the same form: 


E, du2 + 2 Fy du dv + Gy dv?, 
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where Fy, 7, G, are functions of u and v. Let @(a, y) be any function of the 
variables x and y, and 6;(u, v) the transformed function. Then we have, iden- 


tically, 

2 00\2 00,\? _, 061 06 06,\? 

Gara ee Cone (ey (eae — 27,25 26 4p, (2%) 
on ox Oy CU) ou ou ov ov ; 

EG —F? e E,G, = F? 

a! Tee ree 

1 0 ox oy ft 1 e oy ox 
VEG — F2 EG — F? EG — F? % EG — F? 
06 00 
Go 2 eee et ee 

MS) 1 a) ou ov Ys 1 é ov ou 


eGo Re Oe NV Beene Vi GeO VR Ga Fe 


22. Schwarzian. Setting y = (ax + b) /(cw + b), where & is a function of ¢ and 
a, b, c,d are arbitrary constants, show that the relation 


gl” a oy’ ae yl” 533 yy Z 

ZONING fe ee ay 
is identically satisfied, where x’, x”, x”, y’, y’’, y’” denote the derivatives with 
respect to the variable ¢. 





23*, Let wand v be any two functions of the two independent variables and y, 
and let us set 


_ a+bv+e v= Wu+b’v+ec’ 
~ a/uto’vte” aut bo/vtice” 


where a, b, c,--+, c’ are constants. Prove the formule: 
fudv vdu CU0V eV aU 
Ou? Ou Out Cu —0a® Ou = 0®>_ Ow 
(u, v) (U,V) 





? 





udv cv du 2 (= eu ou “| 
Ox? Oy du. Cy Ox ONcy Ox Ox OY 
(u, v) 
2U0V eV aU 2(@ e2U aU or) 
Ox oy ou Oy Ox Ondy 6x Oxdy 





’ 





(U,V) 
and the analogous formule obtained by interchanging x and y, where 
dudv 0udv dU o Veo) 
(u 0) = 22 20 _ Sues , ion eee 
ox oy doy Ox ox oy ox oy 


[Goursar and Paintevé, Comptes rendus, 1887.] 


CHAPTER III 


YTAYLOR’S SERIES ELEMENTARY APPLICATIONS 
MAXIMA AND MINIMA 


I. TAYLOR’S SERIES WITH A REMAINDER 
TAYLOR’S SERIES 


44. Taylor’s series with a remainder. In elementary texts on the 
Calculus it is shown that, if f(x) is an integral polynomial of 
degree n, the following formula holds for all values of @ and /: 


Q) Fah) =F 4+ 4 P@ + pg I +4 FSP. 


This development stops of itself, siace all the derivatives past the 
(n+ 1)th vanish. If we try to apply this formula to a function 
Jf(«) which is not a polynomial, the second member contains an 
infinite number of terms. In order to find the proper value to 
assign to this development, we will first try to find an expression 
for the difference 


Flat) — $a) —* F@—- Za MO---- Fr 


with the hypotheses that the function f(«), together with its first n 
derivatives f'(a), f(x), ---, f(x), is continuous when « lies in the 
interval (a, a+), and that f(a) itself possesses a derivative 
f°*%(a) in the same interval. The numbers a and a+h being 
given, let us set 


S@tM=LOY) ATT tf (a) + ORE 


(2) IP 
+O + pa: 


where p is any positive integer, and where P is a number which is 
defined by this equation itself. Let us then consider the auxiliary 


function 
89 
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(2) = flat b) — P(e) — SFA =* pr — AD prey... 
(ath ee ” ee 
iii oa ee oe 


It is clear from equation (2), which defines the number P, that 


g(a) =0, path) =0; 


and it results from the hypotheses regarding f(#) that the func- 
tion $(a#) possesses a derivative throughout the interval (a, a + h). 
Hence, by Rolle’s theorem, the equation ¢'(2) = 0 must have a root 
a+ 6h which lies in that interval, where 6 is a positive number 
which lies between zero and unity. The value of ¢'(z), after some 
easy reductions, turns out to be 


$i(0) = CEE [p(t hay por(a)] 





The first factor (a + 4 —«x)”~' cannot vanish for any value of x 
other than a+. Hence we must have 


P= fr—pt} (1 c= 9) »—P+1 fot) (a ae 6h), where 0<6< ides 


whence, substituting this value for P in equation a we find 


8) FOF M=f(@)+ FP @+ Tg I@ + +e POOR, 
where 
gee G) —_ Oy ao 


"Wap ee 


We shall call this formula Taylor’s series with a remainder, and 
the last term or R, the remainder. This remainder depends upon the 
positive integer p, which we have left undetermined. In practice, 
about the only values which are ever given to p are p=n-+1 and 
p=1. Setting p = n+ 1, we find the following expression for the 
remainder, which is due to Lagrange : 


Anti 
NGO) . 
Pere GIy) Wea 
setting p = 1, we find 
iif WAL ee 6)" 


ere Taye) 6 ee Or 
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an expression for the remainder which is due to Cauchy. It is 
clear, moreover, that the number 6 will not be the same, in general, 
in these two special formule. If we assume further that f@+(«) 
is continuous when # = a, the remainder may be written in the form 


Arr ¥ 


ite ten cartes Wie ae Cg cle 


where e« approaches zero with h. 

Let us consider, for definiteness, Lagrange’s form. If, in the gen. 
eral formula (3), be taken equal to 2, 3, 4, ---, successively, we 
get a succession of distinct formule which give closer and closer 
approximations for f(a + A) for small values of h. Thus for n =1 
we find 


Flat hy =f(a) + EP) + Do f"(o+ Oh); 


which shows that the difference 


flat b) —f(@) — FF) 


is an infinitesimal of at least the second order with respect to h, 
provided that f" is finite nearz =a. Likewise, the difference 


h eee 
fa +h) —F(@) — ZF" — FF" 
is an infinitesimal of the third order; and, in general, the expression 


Fath) —f(@) —FP@ = — Sf) 


is an infinitesimal of order »+ 1. But, in order to have an exact 
idea of the approximation obtained by neglecting Rk, we need to 
know an upper limit of this remainder. Let us denote by M* an 
upper limit of the absolute value of f“*(«) in the neighborhood 
of x = a, say in the interval (a — y,a@+ y). Then we evidently have 


2 Ge 
ole tonne G@aniye 
provided that |i|< y. 





* That is, M2|f@+))(x)| when |e —a|<vn. The expression ‘‘ the upper limit,’’ 
defined in § 68, must be carefully distinguished from the expression ‘‘ an upper limit,”’ 
which is used here to denote a number greater than or equal to the absolute value of 
the function at any point in a certain interval. In this paragraph and in the next 
f@+(@) is supposed to have an upper limit near x = a. — TRANS. 
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45. Application to curves. This result may be interpreted geomet- 
rically. Suppose that we wished to study a curve C, whose equa- 
tion is y =f (a), in the neighborhood of a point A, whose abscissa 
isa. Let us consider at the same time an auxiliary curve C', whose 
equation is 


y=f(a) + 2=* p@ + = pr@ t+ por, 


A line x =a-+h, parallel to the axis of y, meets these two curves 
in two points M and M', which are near A. The difference of their 
ordinates, by the general formula, is equal to 


Ant 1 


ape ice oer aa 


fea + 0h). 
This difference is an infinitesimal of order not less than +1; and 
consequently, restricting ourselves to a small interval (a — n, @+ 7), 
the curve C’ sensibly coincides with the curve C'’. By taking larger 
and larger values of » we may obtain in this way curves which 
differ less and less from the given curve C; and this gives us a 
more and more exact idea of the appearance of the curve near the 
point A. 

Let us first set 7» =1. Then the curve C’ is the tangent to the 
curve C at the point A: 


Y=f(a) + @— a) fia); 


and the difference between the ordinates of the points M and ™' 
of the curve and its tangent, respectively, which have the same 
abscissa a + h, is 


aes, 


Let us suppose that f(a) # 0, which is the case in general. The 
preceding formula may be written in the form 





h* " 
ia > ag We, (a) +], 


where ¢ approaches zero with h. Since f"(a) # 0, a positive num- 
ber » can be found such that |«|<|/"(a)|, when / lies between — 
and +. For such values of A the quantity J'(a) + € will have 
the same sign as f"(a), and hence y — Y will also have the same 
sign as f'(a). If f(a) is positive, the ordinate y of the curve is 
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greater than the ordinate Y of the tangent, whatever the sign of 1; 
and the curve C' lies wholly above the tangent, near the point 4. 
On the other hand, if f"(a) is negative, y is less than Y, and the 
curve lies entirely below the tangent, near the point of tangency. 

If f"(a) = 0, let f(a) be the first succeeding derivative which 
does not vanish for =a. Then we have, as before, if f(a) is 
continuous when «# = a, 


hp 
eae ay) aac 


and it can be shown, as above, that in a sufficiently small interval 
(a — y, a+ y) the difference y — Y has the same sign as the product 
hef(a). When p is even, this difference does not change sign 
with h, and the curve lies entirely on the same side of the tangent, 
near the point of tangency. But if p be odd, the difference y — Y 
changes sign with h, and the curve C’ crosses its tangent at the 
point of tangency. In the latter case the point A is called a point 
of inflection ; it occurs, for example, if f'"(a) # 0. 

Let us now take n = 2.. The curve C’ is in this case a parabola: 


! (a — a)? " 
A) ee a a 


whose axis is parallel to the axis of y; and the difference of the 


ordinates is 


5 LPMa) + €]. 





es ea 


If f'"(a) does not vanish, y — Y has the same sign as A? f'"(a) for 
sufficiently small*values of A, and the curve C crosses the parabola 
C'at the point A. This parabola is called the osculatory parabola 
to the curve C’; for, of the parabolas of the family 


Y=mz?+nxe+p, 


this one comes nearest to coincidence with the curve C near the 
point A (see § 213). 


46. General method of development. The formula (3) affords a 
method for the development of the infinitesimal f(a + h) — f(a) 
according to ascending powers of /. But, still more generally, let 
a be a principal infinitesimal, which, to avoid any ambiguity, we 
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will suppose positive; and let y be another infinitesimal of the 
form 


(4) y = Aya + Aga +--+ 2"%(A, + €), 


where 71, m2, -+-, 2, are ascending positive numbers, not necessarily 
integers, A,, 42,---, 4, are constants different from zero, and e is 
another infinitesimal. ‘The numbers 1, A;, %2, Ae, --: may be cal- 
culated successively by the following process. First of all, it is 
clear that m, is equal to the order of the infinitesimal y with 
respect to a, and that A, is equal to the limit of the ratio y/a: when 
x approaches zero. Next we have 


y — Aya = uw, = Agu + +--+ (Ap + €) 2”, 


which shows that », is equal to the order of the infinitesimal 1, 
and A, to the limit of the ratio u,/a. A continuation of this 
process gives the succeeding terms. It is then clear that an infini- 
tesimal y does not admit of two essentially different developments of 
the form (4). If the developments have the same number of terms, 
they coincide; while if one of them has p terms and the other — 
p+q terms, the terms of the first occur also in the second. This 
method applies, in particular, to the development of f(a + h) — f(a) 
according to powers of 4; and it is not necessary to have obtained 
the general expression for the successive derivatives of the func- 
tion f(x) in advance. On the contrary, this method furnishes 
us a practical means of calculating the values of the derivatives 


S(®), J (G)y oe 
Examples. Let us consider the equation 
(5) F(a, y) =) Haye ae By + xy ® (a, y) =| Cynrtl alleSc + Dy? + ae = 0, 


where ®(x, y) is an integral polynomial in a and y, and where the 
terms not written down consist of two polynomials P(x) and Q(y), 
which are divisible, respectively, by 2"+! and 2. The coefticients A 
and Bare each supposed to be different from zero. As x approaches 
zero there is one and only one root of the equation (5) which ap- 
proaches zero (§ 20). In order to apply Taylor’s series with a 
remainder to this root, we should have to know the successive deriv- 
atives, which could be calculated by means of the general rules. 
But we may proceed more directly by employing the preceding 
method, For this purpose we first observe that the principal part 
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of the infinitesimal root is equal to — (4 /B)a". For if in the equa- 
tion (5) we make the substitution 


A 
y=e(-44y), 


and then divide by x”, we obtain an equation of the same form: 


(6) | Fy(a@, 71) = Aya + By, + xy, ® (@, 91) 
+ Cyanth+...4+ Dy+---=0, 


which has only one term in y,, namely By,. As x approaches zero 
the equation (6) possesses an infinitesimal root in y,, and conse- 
quently the infinitesimal root of the equation (5) has the principal 
part — (A/B)2", as stated above. Likewise, the principal part of 
yi, is — (A, /B)x%; and we may set 


fat +(—St4y,)are 
SS = > — 1 
y BR B Yo x 9 


where vy, is another infinitesimal whose principal part may be found 
by making the substitution 


A 
Yi = 0" (- = as 2) 


in the equation (6). 
Continuing in this way, we may obtain for this root y an expres- 
sion of the form 


yp ae aye 4 aga tt 4. (a, fear tat th, 


which we may carry out as far as we wish. All the numbers n, 
M1, Mo, +++, M, are indeed positive integers, as they should be, since 
we are working under conditions where the general formula (3) is 
applicable. In fact the development thus obtained is precisely the 
same as that which we should find by applying Taylor’s series with 
a remainder, where a= 0 andh=z. 

Let us consider a second example where the exponents are not 
necessarily positive integers. Let us set 


_— Ax*+ Bak + ea ee 
Y 1+ Byatt t+ Oya +... 
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where a, B, y,--- and B,, yi, -:: are two ascending series of positive 
numbers, and the coefficient A is not zero. It is clear that the prin- 
cipal part of y is Aw*, and that we have 


Wee Ba? + Cat +---—Aat(By 2 + Ca +---) 
Y fang iL fe By xs + Cav +... 





b 


which is an expression of the same form as the original, and whose 
ptincipal part is simply the term of least degree in the numerator. 
It is evident that we might go on to find by the same process as 
many terms of the development as we wished. 


Let f (x) be a function which possesses n + 1 successive derivatives. Then 
replacing a by & in the formula (8), we find 


h he hr 
Ve = 4 (3 iy HAE stems ee HF XC) 
f@+h)=f(@) +5 f@)+/'@+-- + = [FO@ +4, 
where e approaches zero with h. Let us suppose, on the other hand, that we 
had obtained by any process whatever another expression of the same form for 
S(@+h): 


f(@ +h) =f (x) + hor (&) + h? po (x) +--+ + hk” [on(&) + €’]. 
These two developments must coincide term by term, and hence the coefficients 
1, $2, +++, Gn are equal, save for certain numerical factors, to the successive 
derivatives of f(a): 


_ f(x) 


AM=L@), g@= Fr A ap 


1.2---” 





n(t) = 


This remark is sometimes useful in the calculation of the derivatives of certain 
functions. Suppose, for instance, that we wished to calculate the nth derivative 
of a function of a function: 


TA) where uUu= (x). 


Neglecting the terms of order higher than n with respect to h, we have 


k h / h? Za hn 
Boi Meek Ce ta ACE Meret ACI BPs ea, 


1.2... 
and likewise neglecting terms of order higher than n with respect to k, 


ke s ie vt kn 
Sut k) —f(u)= qo OS (U) +++ + Peete: 


If in the right-hand side k be replaced by the expression 


hie Oe as, he 


and the resulting expression arranged according to ascending powers of h, it is 
evident that the terms omitted will not affect the terms in h, h?,-.-, hn. The 
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coefficient of h”, for instance, will be equal to the nth derivative of f[¢(x)] 
- divided by 1.2---n; and hence we may write 





D $ f[o(e)]} = 1.2. vn] Aru) + AZO 4... ee row |, 


where A; denotes the coefficient of hm in the development of 


| toe + oo) |. 
n 


For greater detail concerning this method, the reader is referred to Hermite’s 
Cours @’ Analyse (p. 59). 





47. Indeterminate forms.* Let f(x) and ¢(x) be two functions 
which vanish for the same value of the variablex=a. Let us try 
to find the limit approached by the ratio 


f@+h) 
p(w + h) 


as h approaches zero. This is merely a special case of the problem 
of finding the limit approached by the ratio of two infinitesimals 
The limit in question may be determined immediately if the prin- 
cipal part of each of the infinitesimals is known, which is the case 
whenever the formula (3) is applicable to each of the functions 
F(x) and $(a) in the neighborhood of the point a. Let us suppose 
that the first derivative of f(«) which does not vanish for x = a is 
that of order p, f(a); and that likewise the first derivative of 
¢(x) which does not vanish for x =a is that of order g, ¢(a). 
Applying the formula (3) to each of the functions f(x) and ¢(a) 
and dividing, we find 


Path) py gli Beg Fate 


o(a+h) J PO: o%(a) +! 
where ¢ and «' are two infinitesimals. It is clear from this result 
that the given ratio increases indefinitely when / approaches zero, if 
q is greater than p; and that it approaches zero if ¢ is less than p. 
If g = p, however, the given ratio approaches f(a) /¢(a) as its 
limit, and this limit is different from zero. 





Indeterminate forms of this sort are sometimes encountered in finding the 
tangent to a curve. Let 


x=fi(t), y= ¢(b), z= y(t) 





* See also § 7. 
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be the equations of a curve C in terms of a parameter t. The equations of the 
tangent to this curve at a point M, which corresponds to a value to of the param- 


eter, are, aS we saw in § 5, 


X —Sf (toc) _ Y—o(o) _ Z—¥ bo), 
I’ (to) $' (to) Y’ (to) 
These equations reduce to identities if the three derivatives f(t), ¢’(f), ¥(é) all 
vanish fort = to. In order to avoid this difficulty, let us review the reasoning 
by which we found the equations of the tangent. Let M’ be a point of the 
curve C near to M, and let t) + 2 be the corresponding value of the parameter. 
Then the equations of the secant MM’ are 


X=flt) _ -Y¥-¢(o) ZH (ho) 
F(to th) —f(to) plto+h)— (to) (bo + h) — ¥ (bo) 

For the sake of generality let us suppose that all the derivatives of order less 
than p(p> 1) of the functions f(t), ¢(f), y(t) vanish for t = fo, but that at least 
one of the derivatives of order p, say f) (fo), is not zero. Dividing each of the 
denominators in the preceding equations by h? and applying the general for- 
mula (3), we may then write these equations in the form 


X =F (bo) 2 | Yooh) = 4—¥ bo) 
=e — ) 
fm (to) ie Pp) (to) Bes yo) (to) + 
where e, ¢’, e” are three infinitesimals. If we now let h approach zero, these 
equations become in the limit 


X—f(toc)  Y— oo) _ 2—yYPb) 
FR (to) PP (to) WM)” 
in which form all indetermination has disappeared. 
The points of a curve C where this happens are, in general, singular points 
where the curve has some peculiarity of form. Thus the plane curve whose 
equations are 

















C= 0 OE 


passes through the origin, and dx /dt = dy/dt = 0 at that point. The tangent 
is the axis of x, and the origin is a cusp of the first kind. 


48. Taylor’s series. If the sequence of derivatives of the function 
J/(#) is unlimited in the interval (a, a +h), the number n in the 
formula (3) may be taken as large as we please. Jf the remainder 
R, approaches zero when n increases indefinitely, we are led to write 
down the following formula: 


(1) FOAM) =F) AGI Ot GINO AE poate 


which expresses that the series 


fay +4 fla) + +77 ~ La) +e 
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is convergent, and that its “sum” * is the quantity f(a +h). This 
formula (7) is Zaylor’s series, properly speaking. But it is not justi- 
fiable unless we can show that the remainder R, approaches zero when 
nm is infinite, whereas the general formula (3) assumes only the exist- 
ence of the first 2 + 1 derivatives. Replacing a by 2, the equation 
(7) may be written in the form 


fet h)=f@)+ 5 M@t +E po@t- 


Or, again, replacing / by x and setting a = va we find the formula 


(8) S@) =F) +5 FOF FG F(0) F> 


This latter form is often called Maclaurin’s series; but it should 
be noticed that all these different forms are essentially equivalent. 
The equation (8) gives the development of a function of x accord- 
ing to powers of «; the formula (7) gives the development of a func- 
tion of h eerie to powers of 4: a simple change of notation is 
all that is necessary in order to pass from one to the other of these 
forms. 

It is only in rather specialized cases that we are able to show 
that the remainder R, approaches zero when n increases indefinitely. 
If, for instance, the absolute value of any derivative whatever is less 
than a fixed number M when =~ lies between a and a + A, it follows, 
from Lagrange’s form for the remainder, that 


pes 


(+ py 


an inequality whose right-hand member is the general term of a 
convergent series.{ Such is the case, for instance, for the functions 
e*, sina, cosa. All the derivatives of e* are themselves equal to 
e*, and have, therefore, the same maximum in the interval con- 
sidered. In the case of sinz and cosz the absolute values never 
exceed unity. Hence tne formula (7) is applicable to these three 
functions for all values of @ and fh. Let us restrict ourselves to 
the form (8) and apply it first to the function f(7)=e. We find 


F(0) = 1, : F'(0) = 1, vey F(0) = 1, wees 


[2 | <at> 





* That is to say, the limit of the sum of the first 7 terms as m becomes infinite 
For a definition of the meaning of the technical phrase “‘ the swm of a series,” see 


§ 157.— TRANs. 
+ The order of choice is a, h, M,n, not a, h,n, M. This is essential to the con 


vergence of the series in question. — TRANS. 
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and consequently we have the formula 
(9) eee eh pa 


which applies to all values, positive or negative, of x If @ is any 
positive number, we have a” = e"'**, and the preceding formula 
becomes 


pleee (x log ON (x log a)" 
Oey iy. adlpoaees 





(10) a@=1+4 


Let us now take f(x)=sina. The successive derivatives form a 
recurrent sequence of four terms cos x, — sin x, — cosa, sin; and 
their values for « = 0 form another recurrent sequence 1, 0, —1, 0. 
Hence for any positive or negative value of # we have 


: x x nae 5 
(1h) (SE em apa ey ainda ema 


gant 
i GaN rs Span se 
and, similarly, 


oe? ot geen 
(12) eosw@=1—F 5 t75- Bey ee te ena Teor 





aie 


Let us return to the general case. The discussion of the remain- 
der FR, is seldom so easy as in the preceding examples; but the 
problem is somewhat simplified by the remark that if the remain- 
der approaches zero the series 


CO of (Gi) cit sah area cae te) Canis 


necessarily converges. In general it is better, before examining 
R,, to see whether this series converges. If for the given values of 
aw and fh the series diverges, it is useless to carry the discussion 
further; we can say at once that R, does not approach zero when n 
increases indefinitely. 


49. Development of log(1 +x). The function log (1 + x), together 
with all its derivatives, is continuous provided that 2 is greater 
than —1. The successive derivatives are as follows: 





Oe 


+m 


li, §49} | TAYLOR’S SERIES WITH A REMAINDER 101 
—1 
oS) ae cecal 
1.2 
ui 
S (x)= . me = aoe 
©. ? 
(nm) a— ,1,2---m—1]) 
eo 
(1 + a 


Let us see for what values of « Maclaurin’s formula (8) may be 
applied to this function. Writing first the series with a remainder, 
we have, under any circumstances, 


fe) = (— 1)" 


log(l +2) = 7 F424. (= ae ere 


The remainder FR, does not approach zero unless the sei‘es 


Hens UR oh 
—=——_—_—_— a eee —_ n—1 —_ eee 

7 2 5e 3 suse (ade) pant 

converges, which it does only for the values of « between — 1 and 
+ 1, including the upper limit + 1. When 2 lies in this interval 


the remainder may be written in the Cauchy form as follows: 


Re Seat 2a ea oF 
hit ioe ben AC Bea a ieee 





or 
1—6\" 1 

oat m+ =e 

ge get ie 
Let us consider first the case where |a|<1. The first factor x 
approaches zero with x, and the second factor (1 — @)/(1 + 6z) is 
less than unity, whether x be positive or negative, for the numer- 
ator is always less than the denominator. The last factor remains 
finite, for it is always less than 1/(1 — ||). Hence the remainder 
R,, actually approaches zero when m increases indefinitely. This 


form of the remainder gives us no information as to what happens 
when x =1; but if we write the remainder in Lagrange’s form, 


Kae liveee doen 
m1 (1+ oy) 


it is evident that R, approaches zero when v increases indefinitely. 
An examination of the remainder for « = —1 would be useless, 


R, =(—1) 
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since the series diverges for that value of a We have then, when 
x lies between — 1 and +1, the formula 
ae ede np ae 
(18) log (Lisa) 5 ree ee 1) ta Y 
This formula still holds when « =1, which gives the curious 


relation 


1 sf 1 oy 
aks aa ula led cant WES 





(14) log2=1 


The formula (13), not holding except when z is less than or equal 
to unity, cannot be used for the calculation of logarithms of whole 
numbers. Let us replace « by — a. ‘The new formula obtainea, 








Gi Ge? ae ite 
(13') log(1 —2)= Moe: Oe ae 


still holds for values of « between — 1 and +1; and, subtracting 
the corresponding sides, we find the formula 


. 3 rb ,2n+1 

a5) oe (72)=2(¢+ 54Gb +a te): 
When x varies from 0 to 1 the rational fraction (1 + w) /(1 — x) 
steadily increases from 1 to + », and hence we may now easily cal- 
culate the logarithms of all integers. A still more rapidly con- 
verging series may be obtained, however, by forming the difference 
of the logarithms of two consecutive integers. For this purpose 
let us set 





Lee NL A oa 1 
Teo eters Wd RASS 1 








Then the preceding formula becomes 





il 1 i 
log (N+1)+logN=2| =— a 
oe Oia ood svc tsewentsoect i 
wn equation whose right-hand member is a series which converges 
very rapidly, especially for large values of N. 


Note. Let us apply the general formula (3) to the function log (1 + a), setting 
#=0,h=2,n=1, and taking Lagrange’s form for the remainder. We find in 
this way 

ied 


log 1 Dice oA 
Bea 2(1 + ox)? 
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If we now replace « by the reciprocal of an integer n, this may be written 


1 1 0 
Noyee{( 1) te =) a 
e( 4 n 202” 
where 9, is a positive number less than unity. Some interesting consequences 


may be deduced from this equation. 


1) The harmonic series being divergent, the sum 


het eal 1 
Se eed yee eres 
n at3t rs 


increases indefinitely with n. But the difference 
Zp, — logn 


approaches a finite limit. For, let us write this difference in the form 


Re + Dees ie toe lege opus at 
1 2 2 Dp p 


+(5 log" =1) 7 ipo ae 
n n 








Now 1/p — log (1+ 1/>) is the general term of a convergent series, for by the 
equation above 

log (1 +2)= ze 

P Dy, 2p? 


which shows that this term is smaller than the general term of the convergent 
series 2(1/p?). When n increases indefinitely the expression 


lo = : = log (: +2) 
n 


n 





approaches zero. Hence the difference under consideration approaches a finite 
limit, which is called Fuler’s constant. Its exact value, to twenty places of 
decimals, is C = 0.57721566490153286060. 


2) Consider the expression 


1 1 1 
SiS se 
n+1 











SOO ’ 
n+2 n+ p 


where n and p are two positive integers which are to increase indefinitely. Then 
we may write 


eerie! a )-(4}+ +2) 
erty n+p 2 nj)’ 








1 il 

i} eS de boo 3s = log (n+ p) + pn+p, 
2 n+p 
1 1 

iS ae ey ae =logn + pn, 
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where pn4 , and p, approach the same value C when n and p increase indefi- 
nitely. Hence we have also 


2 = log (: +B) 4+ pute Pm 


Now the difference py+, — pn approaches zero. Hence the sum = approaches 
no limit unless the ratio p/n approaches a limit. If this ratio does approach a 
limit a, the sum > approaches the limit log (1 + a). 
Setting p = n, for instance, we see that the sum 
1 1 1 
ie eee en: 


approaches the limit log 2. 





50. Development of (1 + x)™. The function (1 + x)” is defined and 
continuous, and its derivatives all exist and are continuous fune- 
tions of x, when 1+ <2 is positive, for any value of m; for the 
derivatives are of the same form as the given function: 


F'(&) — m (1 ae x) Daas 
f"(@)= mm — 1) 1 + &)”-*, 
f(a) = m(m —1)---(m—n+1)(14+2)"-%, 
fO*D(@) = m(m —1)---(m —n) (b+ xyn——. 
Applying the general formula (3), we find 





(tayait tat POD wy... 
ne ce mt an + Bs 


and, in order that the remainder R, should approach zero, it is first 
of all necessary that the series whose general term is 


m(m —1)::-(m—n+1) “ 
1.2---n me 





should converge. But the ratio of any term to the preceding is 


m—n+ti1 


n 2 


which approaches — # as n increases indefinitely. Hence, exclud- 
ing the case where m is a positive integer, which leads to the ele- 
mentary binomial theorem, the series in question cannot converge 
unless |v|<1. Let us restrict ourselves to the case in which alee 
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To show that the remainder approaches zero, let us write it in the 
Cauchy form : 


__ m(m —1)---(m—n) ey Ae 
PA 8 Sis Cea Rie Aon ac 


The first factor 





TNT eet ates CIs a 
1.2---n 


approaches zero since it is the general term of a convergent 
series. The second factor (1 — @) /(1 + 62) is less than unity; and, 
finally, the last factor (1 + @x)"—! is less than a fixed limit. For, 
if jam 1 0) we have (i+ 62)"—Y< 2°) while afin <0) 
(1 + 6x)"-*< (1 —|x|)""!. Hence for every value of x between 
—1 and +1 we have the development 





CES area ts 
(16) m(m —1)--:(m—n+1) % 
1. Ons a 
n 


We shall postpone the discussion of the case where # = + 1. 
In the same way we might establish the following formule : 








: ee el ee 
aresinz=a+5 3 +54 5 
gees ® (2 —1) ger tl 
DD) Ae Aas 7)) In 4-0 sesy 
Doe ae on gent 
are tan&® =@ — 3 FE a + (- ) ee 


which we shall prove later by a simpler process, and which hold 
for all values of x between —1 and +1. 

Aside from these examples and a few others, the discussion of 
the remainder presents great difficulty on account of the increas- 
ing complication of the successive derivatives. It would therefore 
seem from this first examination as if the application of Taylor’s 
series for the development of a function in an infinite series were of 
limited usefulness. Such an impression would, however, be utterly 
false ; for these developments, quite to the contrary, play a funda- 
mental role in modern Mathematical Analysis. In order to appre- 
ciate their importance it is necessary to take another point of 
view and to study the properties of power series for their own 
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sake, irrespective cf their origin. We shall do this in several of 


the following chapters. 
Just now we will merely remark that the series 


OE i CO) ae a0) rec age rer wage as! Oem 


may very well be convergent without representing the function 
f(x) from which it was derived. The following example is due to 
Cauchy. Let f(x) =e7/™. Then f'(@)=(2/2*)e-/"; and, in 
general, the mth derivative is of the form 


2a 


P a, 
F(a) =e 


where P is a polynomial. All these derivatives vanish for x = 0, 
for the quotient of e—!/” by any positive power of x approaches 
zero with «.* Indeed, setting x =1/z, we may write 


and it is well known that e*/z” increases indefinitely with z, no 
matter how large m may be. Again, let ¢ (x) be a function to which 
the formula (8) apphes : 


$(x) = o(0) +5 qr? Oe Tom a, OO) at 
Setting F(x) = d(x) + e-!/™, we find 
FO) = OO) “BUD eed Om Se pe BOO ab PLO) aie 


and hence the development of F(a) by Maclaurin’s series would 
coincide with the preceding. The sum of the series thus obtained 
represents an entirely different function from that from which the 
series was obtained. 

In general, if two distinct functions f(a) and (x), together with 
all their derivatives, are equal for x =0, it is evident that the 





*Tt is tacitly assumed that f(0) = 0, which is the only assignment which would 
render f(x) continuous at «= 0. But it should be noticed that no further assignment 
is necessary for f/’(x), ete., at«—0. For 


ads SF (@) —f ) 


xv 





f'(0) = =0, 


which defines /’(v) at x = 0 and makes /’(#) continuous at x = 0, ete. —TRANS. 
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Maclaurin series developments for the two functions cannot both 
be valid, for the coefficients of the two developments coincide. 


51. Extension to functions of several variables. Let us consider, for 
definiteness, a function w = f(a, y, x) of the three independent vari- 
ables x, y, x, and let us try to develop f(a +h, y + k, z + l) accord- 
ing to powers of h, k, l, grouping together the terms of the same 
degree. Cauchy reduced this problem to the preceding by the fol- 
lowing device. Let us give a, y, z, h, k, 1 definite values and let 
us set 

b(t) =f(et+ ht, y + kt, 24+), 


where ¢ is an auxiliary variable. The function ¢(¢) depends on ¢ 
alone ; if we apply to it Taylor’s series with a remainder, we find 


$0) = (0) +2 0) + HO) + 
(17) 2 Tepes 
sepnee as +z FNC RTI iS): 





where $(0), #'(0), ---, 6 (0) are the values of the function ¢(¢) 
and its derivatives, fort =0; and where ¢“*” (6) is the value of 
the derivative of order n + 1 for the value 6¢, where @ lies between 
zero and one. But we may consider ¢(¢) as a composite function of 
t, o(t) =f (u, v, w), the auxiliary functions 
u=a«+ht, v=yt kt, w=et+lh 

being linear functions of ¢. According to a previous remark, the 
expression for the differential of order m, d”¢, is the same as if wv, 


v, w were the independent variables. Hence we have the symbolic 
equation 





(m) A) p) a (m) 
amg = (“La ut Za +22 aw) = a(Fas Lesh Sai jae 
which may be written, after dividing by dé”, in the form 


(m) 
CFs pamel s 
(m) : 
o™(t) = (22 (oe me Ay k+ael 
For t= 0, u, v, w reduce, respectively, to x, y, 2, and the above 
equation in the same symbolism becomes 


(m) 
Hg ae by r+ Li) : 


EO (a+ io 
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Similarly, 


of of (n+1) 

n+1 

7 (72 aed Pa oe 

where a, y, z are to be replaced, after the expression is developed, by 
a + ht, y + okt, z+ Olt, 


respectively. If we now set ¢=1 in (17), it becomes 





Hoth ythetd=sene+ (Liste +i). 


(18) 
i i Listers)” +R,.- 





DS Za 0 


The remainder FR, may be written in the form 


1 of a f- (a+1) 

h=paaee er gar = £1) , 
where a, y, 2 are to be replaced by x + 6h, y + 0k, ze + & after the 
expression is expanded.* 

This formula (18) is exactly analogous to the general formula 
(3). If for a given set of values of a, y, 2, h, k, 7 the remainder R, 
approaches zero when m increases indefinitely, we have a develop- 
ment of f(« +h, y+ k, 2+ 72) in a series each of whose terms is a 
homogeneous polynomial in h, k, 7. But it is very difficult, in gen- 
eral, to see from the expression for R,, whether or not this remainder 
approaches zero. 





52. From the formula (18) it is easy to draw certain conclusions 
analogous to those obtained from the general formula (8) in the 
case of a single independent variable. For instance, let z = f(a, ) 
be the equation of a surface S. If the function f(a, y), together 
with all its partial derivatives up to a certain order n, is continuous 
in the neighborhood of a point (a, yo), the formula (18) gives 


SG + hy Yo +h) = fe; m+ (az oF + it) 


Restricting ourselves, in the second member, to the first two terms, 
then to the first three, etc., we obtain the equation of a plane, then 





* It is assumed here that ail the derivatives used exist and are continuous. — TRANS. 
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that of a paraboloid, ete., which differ very little from the given sur- 
face near the point (a, y). The plane in question is precisely the 
tangent plane; and the paraboloid is that one of the family 


2= Ax? +2 Bey+Cy?+2Dx4+2Ey4+F 


which most nearly coincides with the given surface S. 
The formula (18) is also used to determine the limiting value of 

a function which is given in indeterminate form. Let f(x, y) and 
(x, y) be two functions which both vanish for «=a, y =}, but 
which, together with their partial derivatives up to a certain order, 
are continuous near the point (a, 6). Let us try to find the limit 
approached by the ratio 

S(%; Y) 

$(#; ¥) 
when « and y approach a and 2, respectively. Supposing, first, that 
the four first derivatives @f/éa, 6f/0b, 0p /0a, 6p /0eb do not all 
vanish simvitaneously, we may write 


af , (of ‘ 
er ey MEroree as 


datho+k) — /a e ae 
( ‘ h “f+ +k ae te 


where «, «', «, « approach zero with h and k. When the point 
(x, y) approaches (a, 6), 2 and k approach zero; and we will sup- 
pose that the ratio k/h approaches a certain limit «, i.e. that the 
point (x, y) describes a curve which has a tangent at the point (a, 0). 
Dividing each of the terms of the preceding ratio by h, it appears 
that the fraction f(z, y) /$(«, y) approaches the limit 


of of 
fee Or 
Op , Oo 
aa Ob 


This limit depends, in general, upon a, i.e. upon the manner in 
which a and y approach their limits a and 4, respectively. In order 
that this limit should be independent of a@ it is necessary that the 
relation 

af ad af eb _, 


da ob 0b Ca 





should hold; and such is not the case in general. 
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If the four first derivatives 0f/éa, 6f/ Cb, Cp /Ca, 9b /0b vanish 
simultaneously, we should take the terms of the second order in the 
formula (18) and write 


Of 2 OF ) OF 5) 2 
2 Ay ey: 
fou h 4 aeyaloeecee ia tle ae (eGialel eai 


d(ath, bth) (Oe b Pome) ergot oat 
aa tf h +2 Baie ie hk + Ob? ee k 

















where «, <’, e”, «, e, e/’ are infinitesimals. Then, if a be given the 
same meaning as above, the limit of the left-hand side is seen to be 








Or or ef 
Dd Gabe 
? 
Ob Cis A WCibe ie 
0a? A Ca ob aS ob? 


which depends, in general, upon a. 
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53. Singular points. Let (x, yo) be the coérdinates of a point My 
of a curve C whose equation is F(a, y)=0. If the two first par- 
tial derivatives 0F /éx, 0F /éy do not vanish simultaneously at this 
point, we have seen (§ 22) that a single branch of the curve C passes 
through the point, and that the equation of the tangent at that 
point is 


OF OF 
Neath Veen Gy eee 
( Xo) res Yo) Oyo 0, 


where the symbol 6? +7F /éx? ey, denotes the value of the derivative 
OP+1F /Ox? Oy! for x = %, y= Yo. If OF /Om and OF / dy, both van- 
ish, the point (%9, %) is, in general, a singular point.* Let us suppose 
that the three second derivatives do not all vanish simultaneously 
for & = 29, y = yo, and that these derivatives, together with the third 
derivatives, are continuous near that point. Then the equation of 
the curve inay be written in the form. 





* That is, the appearance of the curve is, in general, peculiar at that point. For ap 
exact analytic definition of a singular point, see °, 192. — TRANs. 
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0= F(a, y) 


il OF Or Or 2 
(19) =313 2 (C= Nigel a a8 ie (a —aNy—w)+ Fa w—0) | 


1S k OF @) 
ia L238 | ko) oy Cis ») J, + (a—,)’ 


Y + OY — %) 








where « and y are to be replaced in the third derivatives by 
XL + O(% — x) and yo + O(y — yo), respectively. We may assume 
that the derivative 0? F/¢y} does not vanish; for, at any rate, we 
could always bring this about by a change of axes. Then, setting 
Y — Yo=t(e—2y) and dividing by (x — a)’, the equation (19) 
becomes 

OF oF OF 


Es 2 
COs Ogcaneias ae Ta, 








— &) P(x — %, t)= 0, 


where P(# — a, t) is a function which remains finite when x 
approaches 2. Now let ¢, and ¢, be the two roots of the equation 


OF OF | OF 


ag + Gx, dy, Oye 








If these roots are real and unequal, i.e. if 


OF ie OF OF 
Cary CY 0x oy’ 


the equation (20) may be written in the form 





CF 
Fig ellen pe Bie Dea 


For x = 2, the above quadratic has two distinct roots ¢ = ¢,, ¢ = ty. 
As x approaches x, that equation has two roots which approach ¢, 
and t,, respectively. The proof of this is merely a repetition of 
the argument for the existence of implicit functions. Let us set 
t=t, +, for example, and write down the equation connecting « 
and w: 

u(t, — ty + wv) + (@ — %) Q(a, uw) = 9, 


where Q(a, w) remains finite, while « approaches x, and w approaches 
zero. Let us suppose, for definiteness, that ¢;—¢, >0; and let W 
denote an upper limit of the absolute value of Q(x, w), and m a 
lower limit of ¢; —¢,-+ u, when a lies between x2) —h and x +h, 
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and w between — h and + h, where / is a positive number less than 
t, —t,. Now let « be a positive number less than /, and y another 
positive number which satisfies the two inequalities 


m 
n<h, 1<77¢ 


If x be given such a value that |a — ao| is less than », the left-hand 
side of the above equation will have different signs if — e and then 
+e be substituted for wu. Hence that equation has a root which 
approaches zero as x approaches a, and the equation (19) has a 
root of the form 


Y=Yt@e—M)(it+), 
where @ approaches zero with « — a. It follows that there is one 
branch of the curve C which is tangent to the straight line 


Y — Yo = t1 (& — %) 
at the point (Xo, Yo). 

Ta like manner it is easy to see that another branch of the 
curve passes through this same point tangent to the straight line- 
Y —Yo =t,(w@ — a). The point M, is called a double point; and 
the equation of the system of tangents at this point may be found 
by setting the terms of the second degree in (x — a), (y — y) in 


(19) equal to zero. 
Cue \ ono hoa 
Lees aN 
Gaby) Oak Oye 


If 
the point (%, yo) is called an isolated double point. Inside a suffi- 
ciently small circle about the point M, as center the first member 
F(a, y) of the equation (19) does not vanish except at the point M, 
itself. For, let us take 


L = Xo + p COS F, ¥=Yo+psin d 


as the coérdinates of a point near M). Then we find 





2 OF 2h 
P(e) = 5 (FE eos ieee cos f sin d Oy3 i 


where Z remains finite when p approaches zero. Let H be an upper 

limit of the absolute value of Z when p is less than a certain posi- 

tive number r. For all values of between 0 and 27 the expression 
2 2 2 


Or OF 
wag Acad eae BEE Ae 
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has the same sign, since its roots are imaginary. Let m be a lower 
linit of its absolute value. ‘Then it is clear that the coefficient 
of p? cannot vanish for any point inside a circle of radius p< m/H. 
Hence the equation F(x, y) = 0 has no root other than p = 0, ie. 
L = 2%, Y = Yo, inside this circle. 


In case we have 
OE NOTRE 
0x) CYy ne 0x5 oY : 





the two tangents at the double point coincide, and there are, in gen- 
eral, two branches of the given curve tangent to the same line, thus 
forming a cusp. The exhaustive study of this case is somewhat 
intricate and will be left until later. Just now we will merely 
remark that the variety of cases which may arise is much greater 
than in the two cases which we have just discussed, as will be seen 
from the following examples. 

The curve y? = x has a cusp of the first kind at the origin, both 
branches of the curve being tangent to the axis of # and lying on 
different sides of this tangent, to the right of the y axis. The 
curve y? — 2a?y +a* — a> =0 has a cusp of the second kind, both 
branches of the curve being tangent to the axis of x and lying on 
the same side of this tangent; for the equation may be written 


Gf Ge a a, 
and the two values of y have the same sign when = is very small, 
but are not real unless x is positive. The curve 
e+ a27y?—62?2y+y?=0 
has two branches tangent to the x axis at the origin, which do not 


possess any other peculiarity ; for, solving for y, the equation becomes 


_ Bat ta V8 — a? 
a i) th yee $ 





and neither of the two branches corresponding to the two signs 
before the radical has any singularity whatever at the origin. 

It may also happen that a curve is composed of two coincident 
branches. Such is the case for the curve represented by the 
equation 

F(a, y)=y? — 2a7y +24 = 0. 

When the point (z, y) passes across the curve the first member F(a, y) 
vanishes without changing sign. 
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Finally, the point (a, yo) may be an isolated double point. Such 
is the case for the curve y? + #* + y* = 0, on which the origin is an 


isolated double point. 


54. In like manner a point M) of a surface S, whose equation is 
F(a, y, 2) = 9, is, in general, a singular point of that surface if the 
three first partial derivatives vanish for the codrdinates x, Yo, %o of 
that point : 

OF OF OF 


(0) 


a ee) 
02x, OU 0%, 





The equation of the tangent plane found above (§ 22) then reduces 
to an identity; and if the six second partial derivatives do not all 
vanish at the same point, the locus of the tangents to all curves on 
the surface S through the point M) is, in generals a cone of the 
second order. For, let 


x= f(t), y= (4), z= p(t) 


be the equations of a curve C on the surface S. Then the three 
functions f(t), ?(¢), W(4) satisfy the equation F(a, y, x) = 0, and 
the first and second differentials satisfy the two relations 


OF OF OF 


ee So. dy + = dz =0, 
OF Cy Ct ee ae 
(2 io Fay + Fas) ile A bee nOy shine a tie 


For the point « = 2%, y = Y, 2 = % the first of these equations 
reduces to an identity, and the second becomes 











et 2 dx dz = 0. 
Ly 0% 








OF | Or 
Ox) diy wie OYy Cz 


The equation of the locus of the tangents is given by eliminating 
dx, dy, dz between the latter equation and the equation of a tangent 
line 

X—% Y-y% ZR 
a ee ere 


dx dy —s dz 


which leads to the equation of a cone 7 of the second degree: 
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iT ed , 
ae wart) lev = 2 ae Yo)” + oe a — %)? 





Or 
(21) +2, 57 OY (x who) YL — Yo) 
aac tie fe 
“tp ee ay Tyke “) toe cn 1%, — %) (Z — %) = 0. 


On the other hand, applying Taylor’s series with a remainder 
and carrying the development to terms of the third order, the equa- 
tion of the surface becomes 


0= FE, y, 2) 
1 [er as Pe fe 
i OF 
+ ee a+ FW t Fane pepe 
# 24+ (22) 


where x, y, in the terms of the third order are to be replaced by 
Ly + A(X — 2X), Yor O(y — Yo), % +O(#—%), respectively. The 
equation of the cone 7 may be obtained by setting the terms of 
the second degree in # — x, y — Yo, # — % in the equation (22) equal 
to zero. 

Let us then, first, suppose that the equation (21) represents a real 
non-degenerate cone. Let the surface S and the cone 7 be cut by a 
plane P which passes through two distinct generators G and G! of 
the cone. In order to find the equation of the section of the sur- 
face S by this plane, let us imagine a transformation of coérdinates 
carried out which changes the plane P into a plane parallel to the 
xy plane. It is then sufficient to substitute 2 =) in the equation (22). 
It is evident that for this curve the point M) is a double point with 
real tangents; from what we have just seen, this section is composed 
of two branches tangent, respectively, to the two generators G, G’. 
The surface S near the point 17, therefore resembles the two nappes 
of a cone of the second degree near its vertex. Hence the point J/, 
is called a conical point. 

When the equation (21) represents an imaginary non-degenerato 
cone, the point M) is an isolated singular point of the surface S. 
Inside a sufficiently small sphere about such a point there exists no 
set of solutions of the equation F(x, y, #)=90 other than «= %», 
Y¥=Y, %=%- For, let M be a point in space near Mo, p the 
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distance MM,, and a, 8, y the direction cosines of the line M,M. 
Then if we substitute 

= X+ pay, Yy=YtpR, *%*=*%+ py, 


the function F(a, y, #) becomes 








ane CF OF 
ee fae 2 2 eval ———— - ob 
F(x, y, ) (GE at + OF ot +2 2p ay + et), 
where Z remains finite when p approaches zero. Since the equation 
(21) represents an imaginary cone, the expression 
OF OF 
at...42 


0x0? 0,02, 





cannot vanish when the point (a, 8, y) describes the sphere 
ot B ie y = 


Let m be a lower limit of the absolute value of this polynomial, 
and let H be an upper limit of the absolute value of ZL near the 
point M,. Ifasphere of radius m/H be drawn about M, as center, 
it is evident that the coefficient of p? in the expression for F(a, y, 2) 
cannot vanish inside this sphere. Hence the equation 


E(x; Y,@) = 0 
has no root except p = 0. 

When the equation (21) represents two distinct real planes, two 
nappes of the given surface pass through the point M), each of 
which is tangent to one of the planes. Certain surfaces have a 
line of double points, at each of which the tangent cone degenerates 
into two planes. This line is a double curve on the surface along 
which two distinct nappes cross each other. For example, the circle 
whose equations are z = 0, x? + y? = 1 is a double line on the surface 
whose equation is 


zt + 227 (x? + y?) — (x? + y? —1)?=0. 


When the equation (21) represents a system of two conjugate 
imaginary planes or a double real plane, a special investigation is 
necessary in each particular case to determine the form of the sur- 
face near the point My). The above discussion will be renewed in 
the paragraphs on extrema. 


55. Extrema of functions of a single variable. Let the function f(z) 
be continuous in the interval (, ), and let ¢ be a point of that 
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intervai. The function f(x) is said to have an extremum (i.e. a 
maximum or a minimum) for «=c if a positive number 7 can be 
found such that the difference f(¢ + h) —f(¢), which vanishes for 
h=0, has the same sign for all other values of h between — y 
and +7. If this difference is positive, the function f(x) has a 
smaller value for « =c than for any value of x near ¢; it is said 
to have a minimum at that point. On the contrary, if the differ- 
ence f(¢e+h)—f(c) is negative, the function is said to have a 
maximum. 

If the function f(x) possesses a derivative for x = ¢, that deriva- 
tive must vanish. For the two quotients 


fC+N-FO, fO==SO, 
h —h 





each of which approaches the limit f'(c) when / approaches zero, have 
different signs ; hence their common limit f'(c) must be zero. Con- 
versely, let c be a root of the equation f'(2) = 0 which lies between 
a and 6, and let us suppose, for the sake of generality, that the 
first derivative which does not vanish for x = cis that of order n, 
and that this derivative is continuous when «=c. Then Taylor’s 
series with a remainder, if we stop with » terms, gives 


Fe +h) SO) = py —yIOle + Hh), 


which may be written in the form 


fet) —f0) => FO +, 


where « approaches zero with h. Let » be a positive number such 
that |f(c)| is greater than e« when x hes between ¢ — y and ¢ + y. 
For such values of x, f™(c) + has the same sign as fc), and 
consequently f(¢ + 2) —f(c) has the same sign as h"f (c). If 
n is odd, it is clear that this difference changes sign with h, and 
there is neither a maximum nor a minimum atw=c. If n is even, 
f(c +h) —f(©) has the same sign as /(c), whether h be positive 
or negative; hence the function is a maximum if f(c) is negative, 
and a minimum if fc) is positive. It follows that the necessary 
and sufficient condition that the function f(#) should have amaximum 
or a minimum for « =c is that the first derivative which does not 
vanish for « =c should be of even order. 
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Geometrically, the preceding conditions mean that the tangent to 
the curve y =,f(x) at the point A whose abscissa is ¢ must be par- 
allel to the axis of 2, and moreover that the point A must not be 
a point of inflection. 


Notes. When the hypotheses which we have made are not satisfied 
the function f(v) may have a maximum or a minimum, although 
the derivative f'(x) does not vanish. If, for instance, the derivative 
is infinite for x =e, the function will have a maximum or a mini- 
mum if the derivative changes sign. Thus the function y = a’ is at 
a minimum for x = 0, and the corresponding curve has a cusp at the 
origin, the tangent being the y axis. 

When, as in the statement of the problem, the variable x is 
restricted to values which lie between two limits a and 6, it may 
happen that the function has its absolute maxima and minima pre- 
cisely at these limiting points, although the derivative J'(x) does 
not vanish there. Suppose, for instance, that we wished to find 
the shortest distance from a point P whose coérdinates are (a, 0) 
to a circle C whose equation is «7 + y?— R?= 0. Choosing for our 
independent variable the abscissa of a point M of the circle C, we 
find 


2 = PM” =(x — ar+y=nx2+y?7—2axr+a’, 
or, making use of the equation of the circle, 
d* = R? + a* — 2aa. 


The general rule would lead us to try to find the roots of the derived 
equation 2a = 0, which is absurd. But the paradox is explained if 
we observe that by the very nature of the problem the variable x 


must le between — R and + Rk. If a is positive, d? has a minimum 
for « = R and a maximum for « = — R. 


56. Extrema of functions of two variables. Let f(x, y) be a con- 
tinuous function of « and y when the point M, whose codrdinates 
are x and y, les inside a region Q bounded by a contour C. The 
function f(x, y) is said to have an extremum at the point My (ao, yo) 
of the region Q if a positive number 7 can be found such that the 
difference 


A=f(®o +h, Yot+ k) — f (@o; Yo); 


which vanishes for h = k = 0, keeps the same sign for all other sets 
of values of the increments 2 and k which are each less than 7 in 
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absolute value. Considering y for the moment as constant and 
equal to ¥, « becomes a function of the single variable x; and, by 
the above, the difference 


J (®o + hy Yo) — SF (Go; Yo) 
cannot keep the same sign for small values of A unless the deriva- 
tive ef /Gx vanishes at the point M). Likewise, the derivative Of /dy 
must vanish at M); and it is apparent that the only possible sets of 
values of x and y which can render the function f(a, y) an extre- 
mum are to be found among the solutions of the two simultaneous 
equations 


Let x = x, y = y be a set of solutions of these two equations. 
We shall suppose that the second partial derivatives of f(x, y) do 
not all vanish simultaneously at the point M, whose codrdinates 
are (Xo, Yo), and that they, together with the third derivatives, are 
all continuous near My. Then we have, from Taylor’s expansion, 


A= f(x) + hy Yo + k) — (Bo Yo) 
n2 2 
oa(# ae F + 2k nathan) 














(23) ~ 1.2\" ba? ey dye 

Lifer aN 

sal (7 a iy oe 3 

aa (" aa * ee 
We can foresee that the expression 
AOPM Led eee 
2Zhk k? 
Eee Seong tesa Es 


will, in general, dominate the whole discussion. 

In order that there be an extremum at M, it is necessary and 
sufficient that the difference A should have the same sign when the 
point (a + h, yo + &) lies anywhere inside a sufficiently small square 
drawn about the point M) as center, except at the center, where 
A=0. Hence A must also have the same sign when the point 
(ay +h, Yo + ) lies anywhere inside a sufficiently small circle whose 
center is M,; for such a square may always be replaced by its 
inscribed circle, and conversely. Then let C be a circle of radius 
r drawn about the point M) as center. All the points inside this 
circle are given by 

i= picos >, k = osing, 
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where ¢ is to vary from 0 to 27, and pfrom —r to+7. We might, 
indeed, restrict p to positive values, but it 1s better in what follows 
not to introduce this restriction. Making this substitution, the 
expression for A becomes 


2 3 
== F(A cos? + 2B sin g cos + C sin®$) + rez 
where 


2 2 2 
AE eS ae 


~ 9x2" ~~ Ox, OYo ~ Oye’ 





and where Z isa function whose extended expression it would be 
useless to write out, but which remains finite near the point (Xo, Yo). 
It now becomes necessary to distinguish several cases according to 
the sign of B? — AC. 


First case. Let B?—- AC>0. Then the equation 
A cos*? +2 Bsin¢g cos? + Csin’?d = 0 


has two real roots in tan ¢, and the first member is the difference 
of two squares. Hence we may write 


3 
A = % [a (wcos + dsin $)* — B(a' cos @ + b'sin $)*] + © L, 


where 
a>, B>0, ~ ab'—ba' = 0. 


If ¢ be given a value which satisfies the equation 
acos¢+bsing=0, 


A will be negative for sufficiently small values of p; while, if ¢ be 
such that a'cos¢ + b'sing = 0, A will be positive for infinitesimal 
values of p. Hence no number 7 can be found such that the differ- 
ence A has the same sign for any value of ¢ when p is less than r. 
It follows that the function f(z, y) has neither a maximum nor a 
minimum Lore =a, y=. 


Second case. Let B?— AC<0. The expression 
A cos*? + 2 Boosd sing + C sin? ¢ 


cannot vanish for any value of ¢. Let m be a lower limit of its 
absolute value, and, moreover, let H be an upper limit of the abso- 
lute value of the function Z in a circle of radius R about (@o, Yo) as 
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center. Finally, let 2 denote a positive number less than R and less 
than 3m/H. Then inside a circle of radius r the difference A will 
have the same sign as the coefficient of p?, ie. the same sign as A 
or C. Hence the function f(a, y) has either a maximum or a mini- 
mum for x = a, y = Y. 
To recapitulate, if at the point (x, yo) we have 
a9 2 ie é 
( of ) Go RS 0, 
Cx) OY Cay OY 





there is neither a maximum nor aminimum. But if 


(ee) eres 





mega Pa eal) 

02) OYo On, Oye s 

there is either a maximum or a minimum, depending on the sign of 
the two derivatives @?f/6éx>, f/oy;. There is a maximum if these 
derivatives are negative, a minimum if they are positive. 


57. The ambiguous case. The case where B? — AC = 0 is not cov- 
ered by the preceding discussion. The geometrical interpretation 
shows why there should be difficulty in this case. Let S be the 
surface represented by the equation x= f(a, y). If the function 
J(«, y) has a maximum or a minimum at the point (ao, y), near 
which the function and its derivatives are continuous, we must have 


which shows that the tangent plane to the surface S at the point 
M,, whose coordinates are (ao, %, %o), must be parallel to the ry 
plane. In order that there should be a maximum or a minimum it 
is also necessary that the surface S, near the point Mj, should lie 
entirely on one side of the tangent plane; hence we are led to study 
the behavior of a surface with respect to its tangent plane near the 
point of tangency. 

Let us suppose that the point of tangency has been moved to the 
origin and that the tangent plane is the wy plane. Then the equa- 
tion of the surface is of the form 


(24) z= av+ 2bayt+cy?+ax?+ 3 Ba?y4+ 3 yxy? + dy’, 


where a, 6, c are constants, and where a, B, y, 8 are functions of x 
and y which remain finite when # and y approach zero. This equa- 
tion is essentially the same as equation (19), where a and y have 
been replaced by zeros, and 4 and k by x and y, respectively. 
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In order to see whether or not the surface S lies entirely on 
one side of the zy plane near the origin, it is sufficient to study the 
section of the surface by that plane. ‘This section is given by the 
equation 


(25) ax? + 2bay +ecy?+ ax? +---=0; 


hence it has a double point at the origin of codrdinates. If 6? — ae 
is negative, the origin is an isolated double point (§ 53), and the 
equation (25) has no solution except «= y= 0, when the point 
(x, y) lies inside a circle C of sufficiently small radius r drawn 
about the origin as center. The left-hand side of the equation (25) 
keeps the same sign as long as the point (#, y) remains inside this 
circle, and all the points of the surface S which project into the 
interior of the circle C are on the same side of the xy plane except 
the origin itself. In this case there is an extremum, and the por- 
tion of the surface S near the origin resembles a portion of a sphere 
or an ellipsoid. 

If 6?— ac >0, the intersection of the surface S by its tangent 
plane has two distinct branches C,, C, which pass through the 
origin, and the tangents to these two branches are given by the 
equation 

ax?+ 2bay+ cy=0. 

Let the point (x, y) be allowed to move about in the neighborhood 
of the origin. As it crosses either of the two branches Cy, Cy, the 
left-hand side of the equation (25) vanishes and changes sign. 
Hence, assigning to each region of the plane in the neighborhood 
of the origin the sign of the left-hand side of the equation (25), we 
find a configuration similar to Fig. 7. Among the points of the 
surface which project into points inside a circle about the origin in 
the xy plane there are always some which 
lie below and some which lie above the 
xy plane, no matter how small the circle 
be taken. The general aspect of the sur- 
face at this point with respect to its tan- 
gent plane resembles that of an unparted 
hyperboloid or an hyperbolic paraboloid. 
The function f(x, y) has neither a maxi- 
mum nor a minimum at the origin. 

The case where 6? — ac =0 is the case in which the curve of 
intersection of the surface by its tangent plane has a cusp at the 
origin. We will postpone the detailed discussion of this case. If the 











Fig. 7 
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intersection is composed of two distinct branches through the origin, 
there can be no extremum, for the surface again cuts the tangent 
plane. If the origin is an isolated double point, the function f(a, y) 
has an extremum for « = y=0. It may also happen that the inter- 
section of the surface with its tangent plane is composed of two 
coincident branches. For example, the surface z = y? — 2a?y + «4 
is tangent to the plane z = 0 all along the parabola y= 2%. The 
function y* — 2 #y + a* is zero at every point on this parabola, but is 
positive for all points near the origin which are not on the parabola. 


58. In order to see which of these cases holds in a given example it is neces- 
sary to take into account the derivatives of the third and fourth orders, and some- 
times derivatives of still higher order. The following discussion, which is usually 
sufficient in practice, is applicable only in the most general cases. When 
b? — ac = 0 the equation of the surface may be written in the following form 
by using Taylor’s development to terms of the fourth order: 


Gah LUG yecenye et paren) ee pean INS 

= — “ZS (4) Ww) , =e Syar Faw £ 

os 4 ‘ 24 "ae" 8 ay / 
Let us suppose, for definiteness, that A is positive. In order that the surface S 
should lie entirely on one side of the zy plane near the origin, it is necessary that 
all the curves of intersection of the surface by planes through the z axis should 
lie on the same side of the zy plane near the origin. But if the surface be cut 
by the secant plane 
y=ctan ¢, 
the equation of the curve of intersection is found by making the substitution 
© = pcos ¢, y=psing 


in the equation (26), the new axes being the old z axis and the trace of the secant 
plane on the zy plane. Performing this operation, we find 


2 = Ap? (cos ¢sin w — coswsin ¢)? + K p3 + Lpt, 


where K is independent of p._ If tanw zZ tan ¢, 2 is positive for safficiently small 
values of p; hence all the corresponding sections lie above the xy plane near the 
origin. Let us now cut the surface by the plane 


y=xtanw. 
If the corresponding value of K is not zero, the development of z is of the form 
z= p®(K + e) 


and changes sign with p. Hence the section of the surface by this plane has a 
point of inflection at the origin and crosses the zy plane. It follows that the 
function f(x, y) has neither a maximum nor a minimum at the origin. Such is 
the case when the section of the surface by its tangent plane has a cusp of the 
first kind, for instance, for the surface 


g=y? — 2. 
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If K =0 for the latter substitution, we would carry the development out tv 

terms of the fourth order, and we would obtain an expression of the form 

z= p'(Ki + €’), 

where Kj is a constant which may be readily calculated from the derivatives of 
the fourth order. We shall suppose that Ky is not zero. For infinitesimal val- 
ues of p, z has the same sign as 1; if Ay is negative, the section in question lies 
beneath the zy plane near the origin, and again there is neither a maximum nor 
a minimum. Such is the case, for example, for the surface z = y? — x4, whose 
intersection with the ay plane consists of the two parabolas y = + 2%. Hence, 
unless K = 0 and K,>0 at the same time, it is evidently useless to carry the 
investigation farther, for we may conclude at once that the surface crosses its 
tangent plane near the origin. 

But if K=0 and K,>0 at the same time, all the sections made by planes 
through the z axis lie above the zy plane near the origin. But that does not 
show conclusively that the surface does not cross its tangent plane, as is seen 
by considering the particular surface 

z= (y — 2) (y — 22”), 
which cuts its tangent plane in two parabolas, one of which lies inside the other. 
In order that the surface should not cross its tangent plane it is also necessary 
that the section of the surface made by any cylinder whatever which passes 
through the z axis should lie wholly above the zy plane. Let y = (x) be the 
equation of the trace of this cylinder upon the xy plane, where ¢ (a) vanishes for 
x=0. The function F(z) = f[a, ¢(x)] must be at a minimum for x = 0, what- 
ever be the function ¢(x). In order to simplify the calculation we will suppose 
that the axes have been so chosen that the equation of the surface is of the form 


z= Ay? + o3(",y) +-°°, 
where A is positive. With this system of axes we have 
AE At Le Vacca AMADA erat Ma 
0X0 Yo oh 0X0 OYo oy? 
at the origin. 
The derivatives of the function F(x) are given by the formule 























r@=2e Soe, 

Fr w= 42 neo (+ os or) + 9” (a, 

F""(@) = a +8 a $ (2) + 8 = #2 (a) + = 08 (@) 
+3of $” (a) + 8 = go” + 7 ¢”(®), 

Fre) =F 44 Bat + 6 SE ) +4 00) + ST 9G) 
ae o” (a) +12 oa vo” +6 oo 2p” 
Ae + hoor 397s + Lm, 
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from which, for « = y = 0, we obtain 
ig ‘4 e 7 
F)=0, F0) = wop. 
oY 


If ¢’(0) does not vanish, the function F(x) has a minimum, as is also apparent 
from the previous discussion. But if ¢’(0) = 0, we find the formule 


F(0)=0, F0)=0, F”(0)= * 





of 6 of 
Fv(0) =4 +6 ¢” (0 3 ie 
Y= Fa + Oa #0) + “2 ("OI 


dence, in order that F(x) be at a minimum, it is necessary that 03f/¢éa3 vanish 
and that the following quadratic form in ¢’(0), 





ay af 
ale. 6 4/7 0 4 vA 
oat * a2 Oy, #435519 (0))5 


be positive for all values of ¢’(0). 

It is easy to show that these conditions are not satisfied for the above function 
z=y? —3a?y + 2x4, but that they are satisfied for the function z = y? + at. 
It is evident, in fact, that the latter surface lies entirely above the xy plane. 

We shall not attempt to carry the discussion farther, for it requires extremely 
nice reasoning to render it absolutely rigorous. The reader who wishes to exam- 
ine the subject in greater detail is referred to an important memoir by Ludwig 
Scheffer, in Vol. XX XV of the Mathematische Annalen. 


59. Functions of three variables. Let w= f(a, y, z) be a continuous 
function of the three variables x, y, z. Then, as before, this func- 
tion 1s said to have an extremum (maximum or minimum) for a set 
of values 2, Yo, % if a positive number y can be found so small 
that the difference 


A = f(a + A, Y + hy, % + 0) —f (Xo; Yor %o)s 


which vanishes for h = k=/=0, has the same sign for all other 
sets of values of hf, k, J, each of which is less in absolute value 
than y. If only one of the variables a, y, # is given an increment, 
while the other two are regarded as constants, we find, as above, 
that w cannot be at an extremum unless the equations 


of of of 
Oat, . OYo ” 0% 


are all satisfied, provided, of course, that these derivatives are con- 
tinuous near the point (2, %, %). Let us now suppose that x, y, %% 
are a set of solutions of these equations, and let 1%, be the point 
whose coérdinates are Xp, Y%, 2. There will be an extremum if a 
sphere can be drawn about M, so small that f(a, y, 2) — f(x, Yo) %) 


=0 
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has the same sign for all points (2, y, ) except Mp inside the sphere. 
Let the codrdinates of a neighboring point be represented by the 
equations 

t= %+pe y=YytpR %*=%Tt py 


_ where a, 8, y satisfy the relation a® + 8’ + y? = 1; and let us replace 
L— Xo Y¥ — Yo & — % in Taylor’s expansion of f(a, y, z) by pa, pf, 
py, respectively. This gives the following expression for A: 


A=p[$(a@, 8 y) +24], 


where (a, 8, y) denotes a quadratic form in a, B, y whose coeffi- 
cients are the second derivatives of f(x, y, z), and where L is a 
function which remains finite near the point M). The quadratic 
form may be expressed as the sum of the squares of three distinct 
linear functions of a, B, y, say P, P', P", multiplied by certain con- 
stant factors a, a', a, except in the particular case when the dis- 
criminant of the form is zero. Hence we may write, in general, 


(a, B, y) = aP? + a! Pl? + al" PM, 


where a, a', a" are all different from zero. If the coefficients a, a’, a" 
have the same sign, the absolute value of the quadratic form ¢ will 
remain greater than a certain lower limit when the point a, B, y 
describes the sphere 

a 4 Bt y* — 1, 


and accordingly A has the same sign as a, a’, a'' when p is less than 
a certain number. Hence the function f(a, y, z) has an extremum. 

If the three coefficients a, a', a!’ do not all have the same sign, 
there will be neither a maximum nor a minimum. Suppose, for 
example, that a >0, a'< 0, and let us take values of a, B, y which 
satisfy the equations P'=0, P'’=0. These values cannot cause P 
to vanish, and A will be positive for small values of p. But if, on 
the other hand, values be taken for a, 8, y which satisfy the equa- 
tions P= 0, P!’= 0, A will be negative for small values of p. 

The method is the same for any number of independent variables : 
the discussion of a certain quadratic form always plays the prin- 
cipal role. In the case of a function w= f(a, y, x) of only three 
independent variables it may be noticed that the discussion is 
equivalent to the discussion of the nature of a surface near a singu- 
lar point. For consider a surface } whose equation is 


F(a, Y #) = f(a, Ys z) = F(a; % %) = 0; 
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this surface evidently passes through the point M, whose coérdi- 
nates are (%, Yo, %), and if the function f(a, y, z) has an extremum 
there, the point , is a singular point of 3. Hence, if the cone of 
tangents at Mp is imaginary, it is clear that F(x, y, z) will keep the 
same sign inside a sufficiently small sphere about M, as center, and 
J (@, y, #) will surely have a maximum or a minimum. But if the 
cone of tangents is real, or is composed of two real distinct planes, 
several nappes of the surface pass through M,, and F(a, y, 2) 
changes sign as the point (a, y, 2) crosses one of these nappes. 


60. Distance from a point to a surface. Let us try to find the maximum and the 
minimum values of the distance from a fixed point (a, b, c) to a surface S whose 
equation is F(x, y, z)=0. The square of this distance, 


“= d= (@ — a)? + (y — b)? + (2 — €)?, 


is a function of two independent variables only, — x and y, for example, if z be 
considered as a function of « and y defined by the equation F=0. In order 
that wu be at an extremum for a point (a, y, 2) of the surface, we must have, for 
the codrdinates of that point, 


1 ou Oz 
—-—=(%—a tC) 9 
2 ox ( ek lee 
1 ou 0z 
(0 z2—c)—=—0. 
2 By 0) Vy 


We find, in addition, from the equation F = 0, the relations 


oF oF az_9 OF | oF az _ 4 
oy oz OY 


? 


on OR ORCS 


whence the preceding equations take the form 
Ca yb z—Ce 
op Vic teae oF 
0x oy 0z 








This shows that the normal to the surface S at the point (a, y, z) passes through 
the point (a,b,c). Hence, omitting the singular points of the surface S, the 
points sought for are the feet of normals let fall from the point (a, }, c) upon the 
surface S. In order to see whether such a point actually corresponds to a maxi- 
mum or to a minimum, let us take the point as origin and the tangent plane as 
the zy plane, so that the given point shall lie upon the axis of z. Then the func- 
tion to be studied has the form 
uaa? + y? + (2 —¢)?, 

where z is a function of x and y which, together with both its first derivatives, 
vanishes for z= y= 0. Denoting the second partial derivatives of z by 7, s, 4, 
we have, at the origin, 

oF u u ou 

2 


e2 
~~ =9(1—er), ——=-—2cs, —-=2(1-—¢) 
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and it only remains to study the polynomial 
A(c) = e282 — (1 — er) (1 — ct) = c?(s? — rt) + (r+tje—1. 


The roots of the equation A(c) = 0 are always real by virtue of the identity 
(r + t)?2 + 4 (9? — rt) = 482+ (r —t)2. There are now several cases which must 


be distinguished according to the sign of s? — rt. 


First case. Let s2— rt <0. The two roots c; and cg of the equation A(c) = 0 
have the same sign, and we may write A(c) = (s? — rt) (¢ — (1) (¢ — ¢2). Let us 
now mark the two points A; and A, of the z axis whose codrdinates are ¢, and C2. 
These two points lie on the same side of the origin; and if we suppose, as is 
always allowable, that r and ¢ are positive, they lie on the positive part of the 
z axis. If the given point A (0, 0, c) lies outside the segment A;A2, A(c) is 
negative, and the distance OA is a maximum or a minimum. In order to see 
which of the two it is we must consider the sign of 1—cr. This coefficient 
does not vanish except when c =1/r; and this value of c lies between c, and ¢2, 
since A(1/r) = s?/r?. But, for c= 0, 1 — er is positive ; hence 1 — cr is posi- 
tive, and the distance OA is a minimum if the point A and the origin lie on 
the same side of the segment A,;Ag. On the other hand, the distance OA isa 
maximum if the point A and the origin lie on different sides of that segment. 
When the point A lies between A, and A, the distance is neither a minimum 
nor amaximum. The case where A lies at one of the points A,, Ag is left in 
doubt. 


Second case. Let s?—7rt>0. One of the two roots ¢, and cz of A(c) = 0 is 
positive and the other is negative, and the origin lies between the two points 
A, and Ag. If the point A does not lie between A; and Ag, A(c) is positive 
and there is neither a maximum nor a minimum. If A lies between A; and 
Az, A(c) is negative, 1 — cr is positive, and hence the distance OA isa minimum. 


Third case. Let s?—7rt=0. Then A(c) = (r+) (c¢ — cy), and it is easily 
seen, as above, that the distance OA is a minimum if the point A and the origin 
lie on the same side of the point A;, whose codrdinates are (0, 0, cy), and that 
there is neither a maximum nor a minimum if the point A, lies between the point 
A and the origin. 


The points A; and A, are of fundamental importance in the study of curva- 
ture; they are the principal centers of curvature of the surface S at the point O. 


61. Maxima and minima of implicit functions. We often need to find 
the maxima and minima of a function of several variables which 
are connected by one or more relations. Let us consider, for 
example, a function w = f(a, y, 2, w) of the four variables a, y, 2, u, 
which themselves satisfy the two equations 


Si (® Y, %; u) = 0, Sa(&; Y, 2; u) = 0. 


For definiteness, let us think of # and y as the independent vari- 
ables, and of 2 and w as functions of x and y defined by these equa- 
tions. Then the necessary conditions that w have an extremum are 
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and the partial derivatives @z /0a, du /dx, Oz /dy, Ou /ey are given 
by the relations 











af, Ofdz  Ofdu_, af, , hoe Af ou_ 
Ox Oz On Ou dx’ 0x dz Ou | Ou dx”? 
Of, 2f,02, Adu, ay, Ohde , Afau_ 


Oy dz dy Oudy ” Oy Oz Oy Ou by 


The elimination of 6z/0x, Cu /éx, dz /0y, Ou/éey leads to the new 
equations of condition 


DU; firde) tO PARE bee 
CS Da) | Y DiGyRtt) vwat 


which, together with the relations f, = 0, f, = 0, determine the val- 
ues of x, y, 2, uu, which may correspond to extrema. But the equa- 
tions (27) express the condition that we can find values of » and pu 
which satisfy the equations 


eTuepop itt 96 jor a yay ple, 





Bs me ee Gy ope Oe 
eee alae ae ars oP ay 
Leap Bao, Ztrh+uZt=0; 


hence the two equations (27) may be replaced by the four equations 
(28), where A and » are unknown auxiliary functions. 

The proof of the general theorem is self-evident, and we may 
state the following practical rule: 


Given a function 


J (#1; Hey ey Xp) 
of n variables, connected by h distinct relations 
$, = 9, fo = 0, eae $, = 9; 


in order to find the values of %1, Xq, +++, %, which may render this 
function an extremum we must equate to zero the partial derivatives 


of the auxiliary function 
S+rudgi te + Abas 


regarding dy, re, +++, A, US constants. 
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62. Another example. We shall now take up another example, where the mini- 
num is not necessarily given by equating the partial derivatives to zero. Given 
a triangle ABC; let us try to find a point P of the plane for which the sum 
PA + PB-+ PC of the distances from P to the vertices of the triangle is a 
minimum. Let (a, b1), (de, 62), (as, b3) be respectively the cobdrdinates of the 
vertices A, B, C referred to a system of rectangular codrdinates. Then the func- 
tion whose minimum is sought is 





(29) 2=V(a— a)? + (y — by)2+ V (w — aa)? + (y — de)? + V(@ — as)? + (y — bs)?, 


where each of the three radicals is to be taken with the positive sign. This equa- 
tion (29) represents a surface S which is evidently entirely above the xy plane, 
and the whole question reduces to that of finding the point on this surface which 
is nearest the zy plane. From the relation (29) we find ‘ 








02 ev — ay xv — Ag x — as 

= + + ; 
ae Va — ay)? + (y — bi)? V(@ = ata)? + (y — bo)? V(@ = as)? + (y — 83)? 
Oz y— by y — be $ Yi — 03 











= t aa ‘ 
by V(@ — ay)? + (y — bi)? V(@ — a)? +. (y — da)? = V(@ — ass)? + (y — 8)? 


and it is evident that these derivatives are continuous, except in the neighbor- 
hood of the points A, B, C, where they become indeterminate. The surface S, 
therefore, has three singular points which project into the vertices of the given 
triangle. The minimum of z is given by a point on the surface where the tan- 
gent plane is parallel to the xy plane, or else by one of these singular points. In 
order to solve the equations 6z/dx=0, 6z/dy =0, let us write them in the 
form 











xe— ay a we — Ag ve : ev — ag 
V(@ = a)? + (y — 01)? V(@ — ay)? + (y — de)? V(@ — a3)? + (y — bs)? 
Yasar a8 y — be Yc bs 








V@—ay+U—b Ve-aP+y—oy Ve—aet+ yo 


Then squaring and adding, we find the condition 








(@ — ay) (@ — a2) + (y — by) (y — be) 


= 10} 


V(@ = ay)? + (y — 1)? Vw — a)? + (y — be? r 
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The geometrical interpretation of this result is easy: denoting by w and B the 
cosines of the angles which the direction PA makes with the axes of x and y, 
respectively, and by a’ and # the cosines of the angles which PB makes with the 
same axes, we may write this last condition in the form 


1 + 2(aa’ + BB’) = 0, 
or, denoting the angle APB by w, 
2cosw+1=0. 


Hence the condition in question expresses that the segment AB subtends an 
angle of 120° at the point P. For the same reason each of the angles BPC and 
CPA must be 120°.* It is clear that the point P must lie inside the triangle 





* The reader is urged to draw the figure. 
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ABC, and that there is no point which possesses the required property if any 
angle of the triangle ABC is equal to or greater than 120°. In case none of the 
angles is as great as 120°, the point P is uniquely determined by an easy con- 
struction, as the intersection of two circles. In this case the minimum is given 
by the point P or by one of the vertices of the triangle. But it is easy to show 
that the sum PA + PB + PC is less than the sum of two of the sides of the tri- 
angle. For, since the angles APB and APC are each 120°, we find, from the 
two triangles PAC and PBA, the formule 


AB= Va?+b? + ab, AC= Va? + c? + ac, 
where PA =a, PB=b, PC=c. But it is evident that 
$ ; a ; a 
Vae+ +a Ua SARC AER eg) 


and hence 
AB+AC>a+4+bd+c. 
The point P therefore actually corresponds to a minimum. 

When one of the angles of the triangle A BC is equal to or greater than 120° 
there exists no point at which each of the sides of the triangle A BC subtends an 
angle of 120°, and hence the surface S has no tangent plane which is parallel to 
the zy plane. In this case the minimum must be given by one of the vertices of 
the triangle, and it is evident, in fact, that this is the vertex of the obtuse angle. 
It is easy to verify this fact geometrically. 


63. D’Alembert’s theorem. Let F(x, y) be a polynomial in the two variables 

x and y arranged into homogeneous groups of ascending order 
F(a, y) eH, a dp (x, Y) = gp +1(%, y) FO pm (x, Y)s 
where H is aconstant. If the equation ¢,(z, y) = 0, considered as an equation 
in y/xz, has asimple root, the function F(x, 7) cannot have a maximum or a mini- 
mum forz=y=0. For it results from the discussion above that there exist sec- 
tions of the surface z + H = F(z, y) made by planes through the z axis, some 
of which lie above the zy plane and others below it near the origin. From this 
remark a demonstration of d’Alembert’s theorem may be deduced. For, let f(z) 
be an integral polynomial of degree m, 
F(Z) = Ao + Ayz + Azz? fiero An2Z™, 
where the coefficients are entirely arbitrary. In order to separate the real and 
i naginary parts let us write this in the form 
S (x + iy) =d40+ iby + (a4 + iby) (x + iy) qe boo ae (Qn ar iD) (a + vy), 
where do, bo, 1, 01, +++; Gm, bm are real. We have then 
f (2) = P + iQ, 
where P and Q have the following meanings: 
P= Oy Gat = Diy Ane st 
Q = bo + bit + MY +5 
QS NES 


and hence, finally, 
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We will first show that |f(z)|, or, what amounts to the same thing, that 
P2 + Q, cannot be at a minimum for z = y = 0 except when ap = bo = 0. For 
this purpose we shall introduce polar codrdinates p and ¢, and we shall suppose, 
for the sake of generality, that the first coefficient after Ao which does not 
vanish is A,. Then we may write the equations 


P = a + (a, cos pd — bp sin pd) p? +---, 
Q = bo + (Bp cos pd + Gp Sin pd) p? +--+, 
p24 Q = a aia b2 + 2 pP [(dodp ae bo bp) cos pd + (bo 4p = ao dp) sin p¢] theo op 


where the terms not written down are of degree higher than p with respect to p. 
But the equation 


(do Ap + bobp) cos pd + (bay — Aoby) Sin pd = 0 


gives tan pd = K, which determines p straight lines which are separated by 
angles each equal to22z/p. It is therefore impossible by the above remark that 
P2 + Q? should have a minimum for z = y = 0 unless the quantities 


Ao Ap + bodps bo Ap = do bp 


both vanish. But, since a? + 6? is not zero, this would require that ap = bo = 0; 
that is, that the real and the imaginary parts of f(z) should both vanish at the 
origin. 

If |f(z)| has a minimum for 2 = a, y = 8, the discussion may be reduced to 
the preceding by setting z=a+ i+ 2’. It follows that |f(z)| cannot be ata 
minimum unless P and Q vanish separately for r= a, y= 8. 

The absolute value of f(z) must pass through a minimum for at least one 
value of z, for it increases indefinitely as the absolute value of z increases indefi- 
nitely. In fact, we have 


bes at: Q= (a2, at b;) pee aire 


ahere the terms omitted are of degree less than 2m in p. This equation may be 
written in the form 


VEG = on (Va FH 4 0, 


where ¢ approaches zero as p increases indefinitely. Hence a circle may be 
drawn whose radius R is so large that the value of VP? + Q? is greater at every 
point of the circumference than it is at the origin, for example. It follows that 
there is at least one point 


b= Aa, Oa 


inside this circle for which VP? + Q?is at a minimum. By the above it fol-~ 
lows that the point =a, y=8 is a point of intersection of the two curves 
P=0, Q=0, which amounts to saying that z = @ + Bi is a root of the equation 
f(z) =0. 

In this example, as in the preceding, we have assumed that a function of the 
two variables « and y which is continuous in the interior of a limited region 
actually assumes a minimum value inside or on the boundary of that region. 
This is a statement which will be readily granted, and, moreover, it will be 
rigorously demonstrated a little later (Chapter VI). 


Ill, Exs.] EXERCISES 1338 


EXERCISES 


1. Show that the number 6, which occurs in Lagrange’s form of the re- 
mainder, approaches the limit 1/(m +2) as h approaches zero, provided that 
f@+2)(a) is not zero. : 


2. Let F(x) be a determinant of order n, all ot whose elements are functions 
of x. Show that the derivative F’(«) is the sum of the n determinants obtained 
by replacing, successively, all of the elements of a single line by their deriva- 
tives. State the corresponding theorem for derivatives of higher order. 


3. Find the maximum and the minimum yalues of the distance from a fixed 
point to a plane or a skew curve ; between two variable points on two curves ; 
between two variable points on two surfaces. 


4, The points of a surface S for which the sum of the squares of the dis- 
tances from n fixed points is an extremum are the feet of the normals let fall 
upon the surface from the center of mean distances of the given n fixed points. 


5. Of all the quadrilaterals which can be formed from four given sides, that 
which is inscriptible in a circle has the greatest area. State the analogous 
theorem for polygons of n sides. 


6. Find the maximum volume of a rectangular parallelopiped inscribed in 
an ellipsoid. 


7. Find the axes of a central quadric from the consideration that the vertices 
are the points from which the distance to the center is an extremum. 


8. Solve the analogous problem for the axes of a central section of an ellipsoid. 


9. Find the ellipse of minimum area which passes through the three vertices 
of a given triangle, and the ellipsoid of minimum volume which passes through 
the four vertices of a given tetrahedron. 


10. Find the point from which the sum of the distances to two given straight 


lines and the distance to a given point is a minimum. 
([JoserH BERTRAND. | 
11. Prove the following formule : 


log (x + 2) = 2 log (a + 1) — 2 log (x — 1) + log (a — 2) 


2 1 2 Bal 2 : 
2 Sen he 
2 | sa tiles) +53) : | 


[Borpa’s Series. ] 





log («+ 5) = log (@ + 4) + log(x + 8) — 2loga 
+ log (x — 3) + log(x — 4) — log (a — 5) 


9 12 ine 72 a 
at —2502+72 8 \at — 25024 72 ; 


[Hano’s Series. ] 





CHAPTER IV 


DEFINITE INTEGRALS 


J. SPECIAL METHODS OF QUADRATURE 


64. Quadrature of the parabola. The determination of the area 
bounded by a plane curve is a problem which has always engaged 
the genius of geometricians. Among the examples which have 
come down to us from the ancients one of the most celebrated is 
Archimedes’ quadrature of the parabola. We shall proceed to 
indicate his method. 

Let us try to find the area bounded by the arc ACB of a parabola 
and the chord 4B. Draw the diameter CD, joining the middle 
point D of AB to the point C, where the tangent is parallel to AB. 
Connect AC and BC, and let E and E’' be the points where the 
tangent is parallel to BC and 
AC, respectively. We shall 
first compare the area of the 
triangle BEC, for instance, 
with that of the triangle ABC, 
Draw the tangent ET, which 
cuts CD at T. Draw the diam- 
eter EF, which cuts CB at F; 
and, finally, draw EK and FH 
parallel to the chord AB. By 
an elementary property of the 
parabola TC = CK. Moreover, 
CT = EF = KH, and) hence 
EPS CH / 2-2 CD f4. ‘The 

Fra. 8 areas of the two triangles BCE 

and BCD, since they have the 

same base BOC, are to each other as their altitudes, or as EF is 
to CD. Hence the area of the triangle BCE is one fourth the area 
of the triangle BCD, or one eighth of the area S of the triangle ABC. 
The area of the triangle ACE’ is evidently the same. Carrying out 
the same process upon each of the chords BE, CE, CE', E'A, we 
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obtain four new triangles, the area of each of which is S/8?, and so 
forth. The nth operation gives rise to 2” triangles, each having the 
area S/8". The area of the segment of the parabola is evidently 
the hmit approached by the sum of the areas of all these triangles 
as m increases indefinitely ; that is, the sum of the following descend- 
ing geometrical progression : 


and this sum is 4.$/3. It follows that the required area is equal to 
two thirds of the area of a parallelogram whose sides are AB and CD. 

Although this method possesses admirable ingenuity, it must be 
admitted that its success depends essentially upon certain special 
properties of the parabola, and that it is lacking in generality. The 
other examples of quadratures which we might quote from ancient 
writers would only go to corroborate this remark: each new curve 
required some new device. But whatever the device, the area to be 
evaluated was always split up into elements the number of which 
was made to increase indefinitely, and it was necessary to evaluate 
the limit of the sum of these partial areas. Omitting any further 
particular cases,* we will proceed at once to give a general method 
of subdivision, which will lead us naturally to the Integral Calculus. 


65. General method. For the sake of definiteness, let us try to 
evaluate the area S bounded by a curvilinear arc 4A M/B, an axis aa! 
which does not cut that arc, and two perpendiculars 4A, and BB, let 
fall upon vz’ from y 
the points A and B. 
We will suppose 
further that a par- 
allel to these lines 
AA,, BB, cannot 
cut the arc in more 
than one point, as 
indicated in Fig. 9. 
Let us divide the segment A,B, into a certain number of equal or 
unequal parts by the points P,, P2,---, P,-1, and through these 
points let us draw lines P,Q,, P2Q@, +++, Pyo1Qn-1 parallel to 4A, 
and meeting the arc AB in the points Q;, Q, ---, Q,_1, respectively. 


Sia Ni St 


Q; Qna Z| 














x’ O Tiley LENE Pe es PriBy x 
Fia. 9 





* A large number of examples of determinations of areas, arcs, and volumes by 
the methods of ancient writers are to be found in Duhamel’s Traité. 
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Now draw through A a line parallel to xa', cutting P,Q, at qi; 
through Q, a parallel to xa’, cutting P,Q, at g.; and so on. We 
obtain in this way a sequence of rectangles Ry, Re, ---, Ry +++, Ry. 
Each of these rectangles may lie entirely inside the contour ABB) Ao, 
but some of them may lie partially outside that contour, as is 
indigated in the figure. 

Let a; denote the area of the rectangle F;, and 8; the area bounded 
by the contour P;_,P;Q;@;_;. In the first place, each of the ratios 
Bi /e%, Bo/ es, -++, B;/a, +++ approaches unity as the number of 
points of division increases indefinitely, if at the same time each 
of the distances A,P,, P,P, :--, P;_,P;, --- approaches zero. For 
the ratio B;/a;, for example, evidently lies between /;/P;_,@Q;_, and 
L,/P;-,Q;-1, where J; and L, are respectively the minimum and the 
maximum distances from a point of the arc Q;_,Q; to the axis xw'. 
But it is clear that these two fractions each approach unity as the 
distance P,_,P, approaches zero. It therefore follows that the ratio 


a tay te tay 
|e ab) 2s ta pao its ht os 





which lies between the largest and the least of the ratios a,/,, 
a / Ba, +++, &%/ By, will also approach unity as the number of the 
rectangles is thus indefinitely increased. But the denominator of 
this ratio is constant and is equal to the required area S. Hence 
this area is also equal to the hmit of the sum a, + a, + --- +- a@,, as 
the number of rectangles m is indefinitely increased in the manner 
specified above. 

In order to deduce from this result an analytical expression for 
the area, let the curve 4B be referred to a system of rectangular 
axes, the w axis Ox coinciding with zz’, and let y= f(x) be the 
equation of the curve AB. The function f(x) is, by hypothesis, a 
continuous function of « between the limits a and 0, the abscisse 
of the points 4 and B. Denoting by 2, x, ---, #,_, the abscisse 
of the points of division P,, P2,---, P,_,, the bases of the above 
rectangles are x; — a, ®, — %y,+++,@; — 2;_1,+--,b6 — @_,, and their 
altitudes are, in like manner, f(a), f(a), +++, f(@—1)) ++"; FO) 
Hence the area S is equal to the limit of the following sum: 


1) @i— 4) f(a) + a — m1) f(a) $+ +8 — % 1) F(@n—a) 


as the number n increases indefinitely in such a way that each of 
the differences a, — a, x, — a, +» approaches zero. 
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66. Examples. If the base 4B be divided into n equal parts, each 
of length 4 (6 —a=nh), all the rectangles have the same base h, 
and their altitudes are, respectively, 


S(@), Fath), fa@+2h), ---, flat (n—I1)h]. 
It only remains to find the limit of the sum 


ASf(@tf(athrt+fat2h)t+---+f[at+(n—Dh}}, 


where 





as the integer m increases indefinitely. This calculation becomes 
easy if we know how to find the sum of a set of values f(x) corre- 
sponding to a set of values of « which form an arithmetic progres- 
sion; such is the case if f(a) is simply an integral power of 2, or, 
again, if f(@) = sin ma or f(x) = cosma, ete. 

Let us reconsider, for example, the parabola x? = 2 py, and let us try 
to find the area enclosed by an are OA of this parabola, the axis of a, 
and the straight line « = a which passes through the extremity A. 
The length being divided into m equal parts of length h (nh = a), we 
must try to find by the above the limit of the sum 


Za 2 2 Siz yes oe — Ay? 
gpl tat + I= sts 9b +1, 


The quantity inside the parenthesis is the sum of the squares of the 
first (x — 1) integers, that is, n(m —1)(2” —1)/6; and hence the 
foregoing sum is equal to 


n(n —1)(2n—1) fe 
12 pn? ; 


As n increases indefinitely this sum evidently approaches the limit 
a’ /6p =(1/3)(a.a@/2p), or one third of the rectangle constructed 
upon the two codrdinates of the point 4, which is in harmony with 
the result found above. 

In other cases, as in the following example, which is due to 
Fermat, it is better to choose as points of division points whose 
abscisse are in geometric progression. ; 

Let us try to find the area enclosed by the curve y = Aa, the 
axis of x, and the two straight lines x =a,~7=b (0<a<b), where 
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the exponent p is arbitrary. In order to do so let us insert between 
a and 6, n — 1 geometric means so as to obtain the sequence 

a adspa) ed Paes eer Gye yes 


where the number a@ satisfies the condition a(1+a)"=06. Tak- 
ing this set of numbers as the abscissee of the points of division, the 
corresponding ordinates have, respectively, the following values: 


Aa, Aa’ + a) Aa* apa), =, 
and the area of the pth rectangle is 
[aA+a)?—a(1+a)?] Aat (14a) 0" = Aaa (1+ ae Det, 
Hence the sum of the areas of all the rectangles is 
Aah 2 ce(el aid peranye oa ld) Aes OE ang! + a)e-DU+DI, 


If » +1 is not zero, as we shall suppose first, the sum inside the 
parenthesis is equal to 
(1 te ee SS : 
(ia a : 


or, replacing a(1 + a)” by 4, the original sum may be written in the 
form 





a 


fe ayer? i= i 





A (ott? — qh +) a 


As a approaches zero the quotient [(1 + a)"*+!— 1]/a approaches 
as its limit the derivative of (1 + a)“*+! with respect to a for a=0, 
that is, w» +1; hence the required area is 


A Gas = a +2) 


(Reine 


If « =—1, this calculation no longer applies. The sum of the 
areas of the inscribed rectangles is equal to nAa, and we have to 
find the limit of the product na where 2 and @ are connected by the 
relation 

GLb a)" = &. 
From this it follows that 


a b il! 


og — ——_.——_. = log - —_——__ 
log 
OR Ee) * log(1 + a)e 


na = 1 . 


IV, § 67] SPECIAL METHODS 139 


where the symbol log denotes the Naperian logarithm. As a 
approaches zero, (1+ a)!/* approaches the number e, and the prod- 
uct na approaches log(b/a). Hence the required area is equal to 


A log (6/a). 


67. Primitive functions. The invention of the Integral Calculus 
reduced the problem of evaluating a plane area to the problem of 
finding a function whose derivative is known. Let y = f(a) be the 
equation of a curve referred to two rectangular axes, where the 
function f(x) is continuous. Let us consider the area enclosed by 
this curve, the axis of x, a fixed ordinate M)P», and a variable 
ordinate MP, as a function of the abscissa x of the variable ordinate. 
In order to include all pos- 
sible cases let us agree to 
denote by A the sum of the 
areas enclosed by the given 
curve, the x axis, and the 
straight lines M,P,, MP, 
each of the portions of 
this area being affected 
by a certain sign: the 
sign + for the portions to 
the right of 1, P,) and above Oz, the sign — for the portions to the 
right of M,P, and below Ox, and the opposite convention for por- 
tions to the left of M,P). Thus, if /P were in the position W'P', we 
would take A equal to the difference 











Fic. 10 


M,P,C — M'P'O; 


and likewise, if MP were at M"P", A = M"P"D— MPD. 

With these conventions we shall now show that the derivative of 
the continuous function A, defined in this way, is precisely f(x). As 
in the figure, let us take two neighboring ordinates MP, NQ, whose 
abscisse are « and 2 + Av. The increment of the area AA evidently 
lies between the areas of the two rectangles which have the same 
base PQ, and whose altitudes are, respectively, the greatest and the 
least ordinates of the are MN. Denoting the maximum ordinate by 
H and the minimum by h, we may therefore write 


hAa < AA < HAa, 


or, dividing by Av, h< AA /Aux<H. As Ax approaches zero, H and 
h approach the same limit MP, or f(x), since f(x) is continuous. 
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Hence the derivative of A is f(x). The proof that the same result 
holds for any position of the point M is left to the reader. 

If we already know a primitive function of f(x), that is, a function 
F (x) whose derivative is f(x), the difference A — F(z) is a constant, 
since its derivative is zero (§ 8). In order to determine this con- 
stant, we need only notice that the area A is zero for the abscissa 
«=a ofthe line MP. Hence 

A = F(«)— F(a). 

It follows from the above reasoning, first, that the determination 
of a plane area may be reduced to the discovery of a primitive func- 
tion; and, secondly (and this is of far greater importance for us), 
that every continuous function f(x) is the derivative of some other 
function. This fundamental theorem is proved here by means of 
a somewhat vague geometrical concept, — that of the area under a 
plane curve. This demonstration was regarded as satisfactory for a 
long time, but it can no longer be accepted. In order to have a stable 
foundation for the Integral Calculus it is imperative that this theo- 
rem should be given a purely analytic demonstration which does not 
rely upon any geometrical intuition whatever. In giving the above 
geometrical proof the motive was not wholly its historical interest, 
however, for it furnishes us with the essential analytic argument of 
the new proof. It is, in fact, the study of precisely such sums as 
(1) and sums of a slightly more general character which will be 
of preponderant importance. Before taking up this study we must 
first consider certain questions regarding the general properties of 
functions and in particular of continuous functions.* 
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68. Upper and lower limits. An assemblage of numbers is said to 
have an upper limit (see ftn., p. 91) if there exists a number N so 
large that no member of the assemblage exceeds N. Likewise, an 
assemblage is said to have a dower limit if a number N! exists than 
which no member of the assemblage is smaller. Thus the assem- 
blage of all positive integers has a lower limit, but no upper limit ; 





* Among the most important works on the general notion of the definite integral 
there should be mentioned the memoir by Riemann: Uber die Méglichkeit, eine Func- 
tion durch eine trigonometrische Reihe darzustellen (Werke, 2d ed., Leipzig, 1892, 
p. 239; and also French translation by Laugel, p. 225) ; and the memoir by Darboux, to 
which we have already referred: Sur les fonctions discontinues (Annales de U’ Ecole 
Normale Supérieure, 2d series, Vol. IV). 
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the assemblage of all integers, positive and negative, has neither ; 
and the assemblage of all rational numbers between 0 and 1 has 
both a lower and an upper limit. 

Let (£) be an assemblage which has an upper limit. With 
respect to this assemblage all numbers may be divided into two 
classes. We shall say that a number a@ belongs to the first class if 
there are members of the assemblage (7) which are greater than a, 
and that it belongs to the second class if there is no member of the 
assemblage (£) greater than a. Since the assemblage (/) has an 
upper limit, it is clear that numbers of each class exist. If A be 
a number of the first class and B a number of the second class, it 
is evident that 4 <B; there exist members of the assemblage (£) 
which lie between A and B, but there is no member of the assem- 
blage (£) which is greater than B. The number C = (4 + B)/2 
may belong to the first or to the second class. In the former case 
we should replace the interval (A, B) by the interval (C, B), in the 
latter case by the interval (A, C). The new interval (4,, B,) is halt 
the interval (A, B) and has the same properties: there exists at least 
one member of the assemblage (/) which is greater than A,, but none 
which is greater than B,. Operating upon (4;,, B,) in the same way 
that we operated upon (A, B), and so on indefinitely, we obtain an 
unlimited sequence of intervals (4, B), (Ai, By), (Az, Be), --:, each 
of which is half the preceding and possesses the same property 
as (A, B) with respect to the assemblage (#). Since the numbers 
A, Ai, Ag, ++, A, never decrease and are always less than B, they 
approach a limit A(§ 1). Likewise, since the numbers B, B,, By, --- 
never increase and are always greater than A, they approach a limit X’, 
Moreover, since the difference B, — A, =(B— A) /2" approaches zero 
as nm increases indefinitely, these limits must be equal, i.e. A’ =X. 
Let Z be this common limit; then Z is called the upper limit of the 
assemblage (Z). From the manner in which we have obtained it, 
it is clear that Z has the following two properties: 


1) No member of the assemblage (£) is greater than L. 
2) There always exists a member of the assemblage (E) which is 
greater than L — «, where «is any arbitrarily small positive number. 


For let us suppose that there were a member of the assemblage 
greater than L, say L+h(h>0). Since B, approaches L as n 
increases indefinitely, B, will be less than ZL +h after a certain 
value of m. But this is impossible since B, is of the second class. 
On the other hand, let « be any positive number. Then, after a 
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certain value of n, A, will be greater than 1 —«; and since there are 
members of (£) greater than 4,, these numbers will also be greater 
than L —e. It is evident that the two properties stated above can- 
not apply to any other number than L. 

The upper limit may or may not belong to the assemblage (Z). 
In the assemblage of all rational numbers which do not exceed 2, 
for instance, the number 2 is precisely the upper limit, and it belongs 
to the assemblage. On the other hand, the assemblage of all irra- 
tional numbers which do not exceed 2 has the upper limit 2, but 
this upper limit is not a member of the assemblage. It should be 
particularly noted that if the upper limit Z does not belong to the 
assemblage, there are always an infinite number of members of (/) 
which are greater than L — e, no matter how small « be taken. For if 
there were only a finite number, the upper limit would be the largest 
of these and not Z. When the assemblage consists of n different 
numbers the upper limit is simply the largest of these » numbers. 

It may be shown in like manner that there exists a number L’, 
in case the assemblage has a lower limit, which has the following 
two properties : 


1) No member of the assemblage is less than L'. 
2) There exists a member of the assemblage which is less than 
L'+«, where « is an arbitrary positive number.* 


This number L! is called the lower limit of the assemblage. 


69. Oscillation. Let f(a) be a function of x defined in the closed + 
interval (a, 6); that is, to each value of x between a and 6 and to each 
of the limits @ and } themselves there corresponds a uniquely deter: 
mined value of f(x). The function is said to be jinite in this closed 
interval if all the values which it assumes lie between two fixed 
numbers A and B. Then the assemblage of values of the function 
has an upper and a lower limit. Let M/ and m be the upper and 
lower limits of this assemblage, respectively ; then the difference 





* Whenever a// numbers can be separated into two classes A and B, according to 
any characteristic property, in such a way that any number of the class A is less than 
any number of the class B, the upper limit Z of the numbers of the class A is at the 
same time the lower limit of the numbers of the class B. It is clear, first of all, that 
any number greater than J belongs to the class B. And if there were a number L’< L 
belonging to the class B, then every number greater than L’ would belong to the class B. 
Hence every number less than Z belongs to the class A, every number greater than L 
belongs to the class 6, and L itself may belong to either of the two classes. 

} The word “ closed ” is used merely for emphasis. See § 2.— TRANS. 
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A= M—~m is called the oscillation of the function f(x) in the 
interval (a, 6). 

These definitions lead to several remarks. In order that a func- 
tion be finite in a closed interval (a, b) it is not sufficient that it 
should have a finite value for every value of x Thus the function 
defined in the closed interval (0, 1) as follows: 


f(0)=0, f(@)=1/x for x >0, 


has a finite value for each value of x; but nevertheless it is not 
finite in the sense in which we have defined the word, for f(x) >A 
if we take x<1/A. Again, a function which is finite in the closed 
interval (a, 6) may take on values which differ as little as we please 
from the upper limit M or from the lower limit m and still never 
assume these values themselves. For instance, the function f(a), 
defined in the closed interval (0, 1) by the relations 


SOrjTKzRO, Jia) =a for 0 =< el, 


has the upper limit M =1, but never reaches that limit. 


70. Properties of continuous functions. We shall now turn to the 
study of continuous functions in particular. 


Turorem A. Let f(x) bea function which is continuous in the closed 
interval (a, 6) and « an arbitrary positive number. Then we can 
always break up the interval (a, b) into a certain number of partial 
intervals in such a way that for any two values of the variable 
whatever, x' and x", which belong to the same partial interval, we 
always have |f(a')— f(a")|<e 


Suppose that this were not true. Then let e=(a+6)/2; at 
least one of the intervals (a, c), (¢, b) would have the same prop- 
erty as (a, 6); that is, it would be impossible to break it up into 
partial intervals which would satisfy the statement of the theorem. 
Substituting it for the given interval (a, 6) and carrying out the 
reasoning as above (§ 68), we could form an infinite sequence of 
intervals (a, 6), (a1, 41); (a, 6), +++, each of which is half the preced- 
ing and has the same property as the original interval (a, 6). For 
any value of we could always find in the interval (a,, 6,) two 
numbers a! and a" such that | f(a')— f(x")| would be larger than «. 
Now let A be the common limit of the two sequences of numbers 
, 4, A, --- and 4, by, &, ++. Since the function f(x) is continuous 
for x =X, we can find a number y such that | f(7)— f(A)|<«/2 
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whenever |# — | is less than y. Let us choose n so large that both 
a, and 6, differ from » by less than y. Then the interval (a,, 0,) 
will lie wholly within the interval (A — y. A+); and if 2! and a" 
are any two values whatever in the interval (4,, },), we must have 


IF@) —FA@O|<¢/2, [F@")—FOA)| <¢/2; 
and hence |f(a') —f(x")|<«. It follows that the hypothesis made 
above leads to a contradiction; hence the theorem is proved. 


Corollary I. Let a, 2, #2, +++, x,_,, 6 be a method of subdivision 
of the interval (a, 6) into p subintervals, which satisfies the con- 
ditions of the theorem. In the interval (a, z,) we shall have 
|f(x)|< |f(a)|+ ¢; and, in particular, |f(@,)|<|f(@)|+« Like- 
wise, in the interval (a, x.) we shall have | /f(x)|<|f(#)|+¢5, 
and, a fortiori, |f(x)|<|f(@)| + 26€; in particular, for «= a,, 
| f(#)|<|f(@)|+26€; and so forth. For the last interval we shall 
have 


IF(@)| <|F@-1) | + < |F()| + ve 


Hence the absolute value of f(#) in the interval (a, 6) always 
remains less than |f(a)|+ pe Jt follows that every function which 
as continuous in a closed interval (a, b) ts finite in that interval. 


Corollary II. Let us suppose the interval (a, 0) split up into p sub- 
intervals (a, 21), (@1, %),--+, (®»_1, 6) such that |f(w') —f(a")|<«/2 
for any two values of x which belong to the same closed subinterval. 
Let » be a positive number less than any of the differences x, — a, 
%o— 2%, ---,b—-a«,_,. Then let us take any two numbers whatever 
in the interval (a, 6) for which |x’ — #"| < y, and let us try to find 
an upper limit for | f(a')—f(#")|. If the two numbers 2! and 2" 
fall in the same subinterval, we shall have | f(a') —f(w")|< «/2. 
If they do not, «’ and x must lie in two consecutive intervals, 
and it is easy to see that | f(a’) — f(a"’)|< 2(e/2)=«. Hence cor- 
responding to any positive number ¢ another positive number yn can be 
found such that 

Fe) -—f@")| <5 
where x' and x"' are any two numbers of the interval (a, b) for which 
|z'—a"| <<». This property is also expressed by saying that the 
function f(«) is uniformly continuous in the interval (a, b). 


TuroreM B. A function f(x) which is continuous in a closed 
interval (a, b) takes on every value between J(a) and f(b) at least 
once for some value of x which lies between a and b, 
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Let us first consider a particular case. Suppose that f(a) and 
J (6) have opposite signs, — that f(a) < 0 and f() > 0, for instance. 
We shall then show that there exists at least one value of « between 
a and b for which f(x) = 0. Now f(a) is negative near a and posi- 
tive near 6. Let us consider the assemblage of values of x between 
a and 6 for which f(#) is positive, and let » be the lower limit of 
this assemblage (a<A< 0b). By the very definition of a lower 
limit f(A —) is negative or zero for every positive value of h. 
Hence f(A), which is the limit of f(A — ), is also negative or zero. 
But f(A) cannot be negative. For suppose that f(A) = — m, where 
m is a positive number. Since the function f(a) is continuous for 
x =A, a number y can be found such that | f(x) — f(A)|< m when- 
ever |x —A|<», and the function f(#) would be negative for all 
values of x between X andA+ 7. Hence A could not be the lower 
limit of the values of x for which f(a) is positive. Consequently 
FH =O. 

Now let N be any number between f(a) and f(b). Then the 
function ¢(x) = f(«) — N is continuous and has opposite signs for 
x=a and «=6. Hence, by the particular case just treated, it 
vanishes at least once in the interval (a, 6). 


Turorem C. Every function which is continuous in a closed inter- . 
val (a, b) actually assumes the value of its upper and of its lower 
limit at least once. 


In the first place, every continuous function, since we have 
already proved that it is finite, has an upper limit M and a lower 
limit m. Let us show, for instance, that f(~) = M for at least one 
value of x in the interval (a, 0). 

Taking c=(a+ 6) /2, the upper limit of f(a) is equal to M for 
at least one of the intervals (a, ¢), (¢, 6). Let us replace (a, 6) 
by this new interval, repeat the process upon it, and so forth. 
Reasoning as we have already done several times, we could form 
an infinite sequence of intervals (a, 0), (a1, 61), (a, by), +++, each of 
which is half the preceding and in each of which the upper limit of 
f(x) is M. Then, if » is the common limit of the sequences a, a, 
tty ny +++ and B, By, +++, Dn, +++, F(A) ts equal to M. For suppose that 
f(A) = M — h, where h is positive. We can find a positive number 
7 such that f(x) remains between f(A) + 4/2 and f(A) — 4/2, and 
therefore less than M—h/2 as long as x remains between A — y 
andA+ 7. Let us now choose n so great that a, and 6, differ from 
their common limit \ by less than y. Then the interval (@,, 6,) lies 
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wholly inside the interval (A— 1, A+), and it follows at once 
that the upper limit of f(x) in the interval (a,, 6,) could not be 
equal to M. 

Combining this theorem with the preceding, we see that any func- 
tion which is continuous in a closed interval (a, b) assumes, at least 
once, every value between its upper and its lower limit. Moreover 
theorem A may be stated as follows: Given a function which is 
continuous in a closed interval (a, b), it is possible to divide the inter- 
val into such small subregions that the oscillation of the function in 
any one of them will be less than an arbitrarily assigned positive 
number. For the oscillation of a continuous function is equal to 
the difference of the values of f(#) for two particular values of the 
variable. 


71. The sums S and s. Let f(x) be a finite function, continuous 
or discontinuous, in the interval (a, 6), where a<b. Let us sup- 
pose the interval (a, >) divided into a number of smaller partial 
intervals (a, 21), (#1, %),---, (1, 6), where each of the numbers 
£1, %,---, ©, _, 18 greater than the preceding. Let M and m be the 
limits of f(a#) in the original interval, and M, and m, the limits 
in the interval (a#;_,,x,), and let us set 


S= M, (2, —2@) + My (e%—%)+>>>+ MM, (6 — %)), 
S = m, (@ — &) + me (a, — 4) + -+- + m, (6 — a _ 3). 


To every method of division of (a, 6) into smaller intervals there 
corresponds a sum S and asmaller sums. It is evident that none 
of the sums S are less than m(b — a), for none of the numbers M, 
are less than m; hence these sums S have a lower limit 7.* Like- 
wise, the sums s, none of which exceed M(b—a) have an upper 
limit J’. We proceed to show that I' is at most equal to I. For this 
purpose it is evidently sufficient to show that s<S' and s'<S, where 
S, s and S', s' are the two sets of sums which correspond to any 
two given methods of subdivision of the interval (a, 0). 

In the first place, let us suppose each of the subintervals (a, 2), 
(#1, %), +--+ redivided into still smaller intervals by new points of 
division and let 


&, Yin Yas i Yeas Cis Weis. tee Vici Vays Grads try © 





* If f (w) isa constant, S= s, M =m, and, in general, all the inequalities mentioned 
become equations. — TRANS. 
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be the new suite thus obtained. This new method of subdivision 
is called consecutive to the first. Let 3 and o denote the sums anal- 
ogous to S and s with respect to this new method of division of the 
interval (a, 6), and let us compare S and s with 3 and oc. Let us 
compare, for example, the portions of the two sums S and & which 
arise from the interval (a, x,). Let M! and m/ be the limits of 
J(«) in the interval (a, y,), Mj and m the limits in the interval 
(Yi Yo)» -**, My and m, the limits in the interval (y,_,, 71). Then 
the portion of & which comes from (a, z,) is 


Mi(y, — @) + Ma(y2— 1) +--+ + Mie — H-1)3 


and since the numbers M{, Mj, ---, Mj{ cannot exceed M,, it is clear 
that the above sum is at most equal to M,(#,— a). Likewise, the 
portion of 3% which arises from the interval (2, 7.) is at most equal 
to M,(%_.— 4%), and so on. Adding all these mequalities, we find 
that 3S S, and it is easy to show in like manner that o 2s. 

Let us now consider any two methods of subdivision whatever, 
and let S,s and S', s' be the corresponding sums. Superimposing 
the points of division of these two methods of subdivision, we get a 
third method of subdivision, which may be considered as consecu- 
tive to either of the two given methods. Let § and o be the sums 
with respect to this auxiliary division. By the above we have the 
relations 

SS Si uote on Sh Cs 


and, since & is not less than a, it follows that s’'S Sand s<S'. Since 
none of the sums S are less than any of the sums s, the limit J 
cannot be less than the limit 7'; that is, 72 J’. 


72. Integrable functions. A function which is finite in an inter- 
val (a, b) is said to be integrable in that interval if the two sums 
S and s approach the same hmit when the number of the partial 
intervals is indefinitely increased in such a way that each of those 
partial intervals approaches zero. 


The necessary and sufficient condition that a function be integrable 
in an interval is that corresponding to any positive number « another 
number y exists such that S —s is less than « whenever each of the 


partial intervals is less than y. 


This condition is, first, necessary, for if S and s have the same 
limit 7, we can find a number y so small that |S — [| and |s — /| are 
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each less than «/2 whenever each of the partial intervals is less 
than ». Then, a fortiori, S — sis less than «. 
Moreover the condition is sufficient, for we may write * 


Gg Se Oey een ee 


and since none of the numbers S — J, J — I, I'— s can be negative, 
each of them must be less than ¢ if their sum is to be less than «. 
But since J — /' is a fixed number and «¢ is an arbitrary positive 
number, it follows that we must have /'=/. Moreover S—I<e 
and I —s<e whenever each of the partial intervals is less than n, 
which is equivalent to saying that S and s have the same limit J. 
The function f(x) is then said to be integrable in the interval 
(a, 6), and the limit J is called a definite integral. It is represented 


by the symbol 
b 
r= [ #@) dx, 


which suggests its origin, and which is read “ the definite integral 
from a to 6 of f(a) dx.” By its very definition 7 always lies between 
the two sums S and s for any method of subdivision whatever. 
Jf any number between S and s be taken as an approximate value 
ot J, the error never exceeds S — s. 


Every continuous function is integrable. 


The difference S—s is less than or equal to (6 —a)w, where 
w denotes the upper limit of the oscillation of f(@) in the partial 
intervals. But » may be so chosen that the oscillation is less than 
a preassigned positive number in any interval less than y (§ 70). 
If then y be so chosen that the oscillation is less than ¢«/(b — a), 
the difference S —s will be less than e. 


Any monotonically increasing or monotonically decreasing function 
in an interval is integrable in that interval. 

A function /(«) is said to increase monotonically in a given interval 
(a, 6) if for any two values a’, 2" in that interval f(x") 2 f(a") when- 
ever v' >". The function may be constant in certain portions of the 
interval, but if it is not constant it must increase with x. Dividing 
the interval (a, >) into m subintervals, each less than y, we may write 


S=f (#1) (1 — ) + f(@2) (@s — ty) + +++ + f(b) (6 — @,-1), 
$s = f(a) (x = @) + f (x1) (2s nae 1) aes + f'(%y—1) (6 Sad In 1) 





*¥For the proof that J and I’ exist, see §73, which may be read before § 72, — TRANS. 
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for the upper limit of f(a) in the interval (a, x,), for instance, 
is precisely f(#1), the lower limit f(a); and so on for the other 
subintervals. Hence, subtracting, 


S—s= (a —a)[f(a1)— fl ot & — %)(f(#2) — f(@)] 
oe a Oem) ty Oly (get) | 


None of the differences which occur in the right-hand side of this 
equation are negative, and all of the differences x,—a, x, — 2, 
- are less than y; consequently 


Sy ie) — FE) ef Os) =f a) TO) 7 a) 
or 


S—s<ylfO-f@], 


and we need only take 


€ 
"<FO-FO 
in order to make S—s<e. The reasoning is the same for a mono- 
tonically decreasing function. 
Let us return to the general case. In the definition of the inte- 
gral the sums S and s may be replaced by more general expres- 
sions. Given any method of subdivision of the interval (a, 0): 


Q, Uy, Ue, **+, By, Wz, ***, Ba_a, 95 


let &, &, +++, &, +++ be values belonging to these intervals in order 
(@_4565,). Then thesum 


. (2) eal (x; aA %;_1) =s 


t= 1 
SEs) (@1 — 4) +f (Ex) (@2 — 1) ++ + FE) (O — nr) 
evidently lies between the sums S and s, for we always have 
m;Sf(E) <M; If the function is integrable, this new sum has the 
limit 7. In particular, if we suppose that &,, &, ---, €, coincide 
with a, x, ---, ,_,, respectively, the sum (2) reduces to the sum 
(1) considered above (§ 65). 

There are several propositions which result immediately from the 
definition of the integral. We have supposed that a< 0; if we now 
interchange these two limits a and 4, each of the factors x, — a;_, 
changes sign; hence 


a #(@) dx = — a F@) dx. 
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It also evidently follows from the definition that 


“fi P(e) de = ‘ f(@) de + fe eae 


at least if ¢ lies between a and 6; the same formula still holds when 
i lies between a and ¢, for instance, provided that the function f(@) 
is integrable between a and c, for it may be written in the form 


fh f(a)de = a He de — AF f(a)de = “be #(2) es ff Hayao. 


If f(x) = A¢(x) + By(@), where 4A and B are any two constants, 


we have 
b b b 
[ fear a 4 (a) da: + nf W(x) da, 


and a similar formula holds for the sum of any number of functions. 

The expression f(g) in (2) may be replaced by a still more gen- 
eral expression. The interval (a, b) being divided into n sub- 
intervals (a, 21), +++, (#1, 2), °--, let us associate with each of the 
subintervals a quantity ¢,, which approaches zero with the length 
x, — «;_, of the subinterval in question. We shall say that ¢, 
approaches zero uniformly if corresponding to every positive num- 
ber « another positive number 7 can be found independent of ¢ and 
such that |f;| <<« whenever x; — #;_, is less than y. We shall now 
proceed to show that the sum 


S = > [ f(@i-1) +; | (x; a %;_1) 
i=1 
approaches the definite integral [’ f(w)dx as its limit provided 
that ¢; approaches zero uniformly. For suppose that 7 is a number 
so small that the two inequalities 


Died a)= [Ae de]<e ltl<e 


io) 








are satisfied whenever each of the subintervals x;— %,_, is less 
than y. Then we may write 


sj! = [ feyae = 
Puce (#; — a1) -[re) ae | att Ss £:(@:— &;_1), 


t= 
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and it is clear that we shall have 


s' = [ se) 


whenever each of the subintervals is less than yn. Thus the theorem 
is proved.* 


<e+e(b—a) 





73. Darboux’s theorem. Given any function f(«) which is finite in an inter- 
val (a, b); the sums S and s approach their limits I and I’, respectively, when 
the number of subintervals increases indefinitely in such a way that each of 
them approaches zero. Let us prove this for the sum S, for instance. We 
shall suppose that a <b, and that f(x) is positive in the interval (a, 6), which can 
be brought about by adding a suitable constant to f(x), which, in turn, amounts 
to adding a constant to each of the sums S. Then, since the number J is the 
lower limit of all the sums S, we can find a particular method of subdivision, say 


A, ©, Le, +++, Lp—1, b, 


‘for which the sum S$ is less than I + e/2, where ¢ is a preassigned positive num- 
ber. Let us now consider a division of (a, 6) into intervals less than y, and let us 
try to find an upper limit of the corresponding sum 8’. Taking first those inter- 
vals which do not include any of the points «1, #2, ---, % —1, and recalling the 
reasoning of § 71, it is clear that the portion of S’ which comes from these inter- 
vals will be less than the original sum S, that is, less than J +¢/2. On the other 
hand, the number of intervals which include a point of the set 21, @2, +++, Lp—1 
cannot exceed p — 1, and hence their contribution to the sum S’ cannot exceed 
(p — 1) Mn, where M is the upper limit of f(x). Hence 


8’ <1 + ¢/2 + (p—1)Mn, 


and we need only choose 7 less than e/2 M(p — 1) in order to make S’ less than 
I+e. Hence the lower limit J of all the sums S is also the limit of any sequence 
of S’s which corresponds to uniformly infinitesimal subintervals. 

It may be shown in a similar manner that the sums s have the limit /” 
If the function f(x) is any function whatever, these two limits J and IV’ are in 
general different. In order that the function be integrable it is necessary and 
sufficient that I’ = J. 


74, First law of the mean for integrals. From now on we shall 
assume, unless something is explicitly said to the contrary, that 
the functions under the integral sign are continuous. 





* The above theorem can be extended without difficulty to double and triple inte- 
grals ; we shall make use of it in several places (§§ 80, 95, 97, 131, 144, etc.). 

The proposition is essentially only an application of a theorem of Duhamel’s 
according to which the limit of a sum of infinitesimals remains unchanged when 
each of the infinitesimals is replaced by another infinitesimal which differs from the 
given infinitesimal by an infinitesimal of higher order. (See an article by W. F. 
Osgood, Annals of Mathematics, 2d series, Vol. IV, pp. 161-178: The Integral as 
the Limit of a Sum and a, Theorem of Duhamel’s.) 
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Let f(x) and $(x) be two functions which are each continuous 
in the interval (a, 6), one of which, say ¢(a), has the same sign 
throughout the interval. And we shall suppose further, for the 
sake of definiteness, that a< 6 and $(#) >0. 

Suppose the interval (a, 6) divided into subintervals, and let 
é, €2, --+) &) ++: be values of x which belong to each of these 
smaller intervals in order. All the quantities f(€,) lie between the 
limits M and m of f(x) in the interval (a, 6): 


mS f(§;) = M. 
Let us multiply each of these inequalities by the factors 
 (&:) (®% — %—1)) 


respectively, which are all positive by hypothesis, and then add 
them together. The sum 3 /(€;)$(€) (a#,—2;4) evidently hes 
between the two sums mX¢ (&,) (#; — x;_,) and M3 ¢(€;) (a; — x;_}). 
Hence, as the number of subintervals increases indefinitely, we 
have, in the limit, 


m f s(eyaes [Pes eydes.a [4 (ede 


which may be written 


[reoe@ae= nf o(oae 


where » lies between m and M. Since the function f(x) is con- 
tinuous, it assumes the value » for some value € of the variable 
which lies between a and 6; and hence we may write the preceding 
equation in the form 


b b 
(3) i S(®) (a) dx = f(€) ue (a) da, 
where € lies between a and b.* If, in particular, ¢(«) =1, the 


integral [? da reduces to ()—«) by the very definition of an inte- 
gral, and the formula becomes 


(4) f f(x) dx = (b — a) f(é). 





* The lower sign holds in the preceding relations only when f (x) = k. Itis evident 
that the formula still holds, however, and that a<i<b in any case. — TRANS. 
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75. Second law of the mean for integrals. There is 2 second formula, due to 
Bonnet, which he deduced from an important lemma of Abel’s. 


Lemma. Le ey, 6, +--+, & be et of monotonically decreasing positive quanti- 
Mies, OND Uy, Uy ,°++, Uy the same number of arbitrary positive or negative quantities. 
If A and B are respectively the greatest and the least of all of the sums 8% = uo, 
8 = Ug ty, °°*, & =U tm +++ + Uy, the sum 


S= eg tawyt+::-+ Gy 
will Vie between Aey ond Beg, i.e. Aey = S = Beg, 
For we have 
Uy = 80, UW = 81 — 8, CAPs Up = 8p — 8p-1, 
whence the sum S is equal to 
8y (Eg — €1) + 81 (€) — €2) +++ + 8-1 (Ep-1 — &) + Spe. 


Since none of the differences e9 — 4, €1 — €2,---, &p)-1— & are negative, two 
limits for S are given by replacing 8), ;,---, 8 by their upper limit A and then 
by their lower limit B. In this way we find 


StAlg-—ata-—eat-:+g-1—-H”+eq)=Ae, 


and it is likewise evident that S=> Bey. 

Now let f(z) and ¢ (x) be two continuous functions of z, one of which, ¢ (z), 
is a positive monotonically decreasing function in the intervala<z<b. Then 
the integral ip. 3 S (2) ¢ (2) daz is the limit of the sum 


S (4) G(D) (1 — 4) + f (21) (21) (42 — B1) +++ 
The numbers (a), $(a1),--- form a set of monotonically decreasing positive 
numbers; hence the above sum, by the lemma, lies between A¢(a) and B¢ (a), 
where A and B are respectively the greatest and the least among the following 
sums : 


f(a) (4 =~ 4), 
TS (Gd) (ts — 0) +f (21) (22 — 1), 


F(A) (@1 — 4) + fF (B1) 2 — D1) + +++ +f (En-1) (Bb — En-1)- 
Passing to the limit, it is clear that the integral in question must lie between 
A,¢(a) and By ¢(a), where A; and B, denote the maximum and the minimum, 
respectively, of the integral [" f(z) dz, as c varies from a to b. Since this inte- 
gral is evidently a continuous function of its upper limit c (§ 76), we may write 
the following formula: 


3 
(5) [10 (0) a2 = o(a) f f(x) dz, a<t<b. 


When the function ¢(z) is a monotonically decreasing function, without 
being always positive, there exists a more general formula, due to Weierstrass. 
In such a case let us set (2) = $(b) + ¥ (x). Then ¥(z) is a positive monoton- 
ically decreasing function. Applying the formula (5) to it, we find 


b é 
f $O)9@) te = [9(2) — 0) 4 f(a)de. 
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From this it is easy to derive the formula 


[Fey oleae = "Fe o@yae + (ola) — 6O)1 f “Fede, 
or 


b é b 
J Pe) oe) ae = 9(a) {Fey ae + 90) fF) 
Similar formule exist for the case when the function ¢(z) is increasing. 


76. Return to primitive functions. We are now in a position to 
give a purely analytic proof of the fundamental existence theorem 
($67). Let f(x) be any continuousfunction. Then the definite integral 


re) =f Abate, 


where the limit a is regarded as fixed, is a function of the upper 
limit 2. We proceed to show that the derivative of this function 


is f(a). In the first place, we have i 


F(a + h) —F(@) = S(t) dt, 


or, applying the first law of the mean (4), 
F(a +h) — F(a) = hf), 
where € lies between « and «+h. As fA approaches zero, f(€) 
approaches f(x); hence the derivative of the function F(a) is f(«), 
which was to be proved. 
All other functions which have this same derivative are given 
by adding an arbitrary constant C to F(x). There is one such 


function, and only one, which assumes a preassigned value y, for 
x =a, namely, the function 


Yo +f roa. 


When there is no reason to fear ambiguity the same letter a is 
used to denote the upper limit and the variable of integration, and 
J, fe) dx is written in place of f"f(t)dt. But it is evident that 
a definite integral depends only upon the limits of integration and 
the form of the function under the sign of integration. The letter 
which denotes the variable of integration is absolutely immaterial. 

Every function whose derivative is f(x) is called an indefinite 
integral of f(x), or a primitive function of f(x), and is represented 
by the symbol 


| feyae, 
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the limits not being indicated. By the above we evidently have 


| Aeyax = [ Hoan + C. 


Conversely, if a function F(x) whose derivative is f(a) can be 
discovered by any method whatever, we may write 


f foae = F(a) + C: 


In order to determine the constant C we need only note that the 
left-hand side vanishes for =a. Hence C = — F(a), and the 
fundamental formula becomes 


(6) [ Rede = Me) — Fe). 


If in this formula f(x) be replaced by F'(x), it becomes 


F(x) — F(a) =| F(x) da, 
or, applying the first law of the mean for integrals, 
F(a) — F(a) =(# — 4) Fi), 


where € lies between a and x. This constitutes a new proof of the 
law of the mean for derivatives; but it is less general than the one 
given in section 8, for it is assumed here that the derivative F'(a) is 
continuous. 

We shall consider in the next chapter the simpler classes of func- 
tions whose primitives are known. Just now we will merely state 
a few of those which are apparent at once : 


er a+l 
fae-arae=a Ca +6, at1+0; 


dx 
fA gS = Aloe a)+ C; 


fcosede = sine +c: sine de = — cose + 0; 





ae © m += 0; 
m 
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a 5 = are tan « +0; we =aresina-+ C; 
1+ 3 vVi-w 


(Gs =log(# + Vai + A +A)+ C; big aie log f(x) + C. 

The proof of the fundamental formula (6) was based upon the 
assumption that the function f() was continuous in the closed inter- 
val (a,b). If this condition be disregarded, results may be obtained 
which are paradoxical. Taking f(x) =1/x*, for instance, the for- 
mula (6) gives 


del 
on ae 


he eh 
ae b 


a 


The left-hand side of this equality has no meaning in our present 

system unless a and have the same sign; but the right-hand side 

has a perfectly determinate value, even when a and #4 have different 

signs. We shall find the explanation of this paradox later in the 

study of definite integrals taken between imaginary limits. 
Similarly, the formula (6) leads to the equation 


apes Pade _ 5 PFO) 


F@) F() 
If f(a) and f(6) have opposite signs, f(a) vanishes between a and 4, 
and neither side of the above equality has any meaning for us at 
present. We shall find later the signification which it is convenient 
to give them. 
Again, the formula (6) may lead to ambiguity. Thus, if 
Fey=1/ a+ 2), we find 


ats ier 
ine = are tan 6— are tana. 


Here the left-hand side is perfectly determinate, while the right- 
hand side has an infinite number of determinations. To avoid this 
ambiguity, let us consider the function 


F@)= | o> 


This function /’(@) is continuous in the whole interval and van- 
ishes with « Let us denote by are tan a, on the other hand, an 
angle between — 7/2 and + 7/2. These two functions have the 
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same derivative and they both vanish for z=0. It follows that 
they are equal, and we may write the equality 


df de, ap oe ip SL! are tan 6 — are tan 
5 = a == a 
che Rat tPA ae Fe fed De ie? $ 


where the value to be assigned the arctangent always lies between 
—7/2and + 7/2. 
In a similar manner we may derive the formula 


> dx 
= are sin 6 — arc sina, 
a 








Aner ee 


where the radical is to be taken positive, where a and 6 each lie 
between — 1 and + 1, and where are sina denotes an angle which 
hes between — 7/2 and + 7/2. 


77. Indices. In general, when the primitive F(x) is multiply determinate, we 
should choose one of the initial values F(a) and follow the continuous variation 
of this branch as z varies from atob. Let us consider, for instance, the integral 


AE ac Sg san ede 
Re rn e , yl +f@) 


f@)=" 
Q 
and where P and Q are two functions which are both continuous in the interval 
(a, b) and which do not both vanish at the same time. If Q does not vanish 
between a and b, f(x) does not become infinite, and arc tan f(x) remains between 
—n/2and + 7/2. But this is no longer true, in general, if the equation Q = 0 
has roots in thisinterval. In order to see how the formula must be modified, let 
us retain the convention that arc tan signifies an angle between — 2/2 and + 7/2, 
and let us suppose, in the first place, that Q vanishes just once between a and b 
for a valuea—=c. We may write the integral in the form 


’ b 7 
” (a) dx c-€ c+'6 b 
Ra ae A eS ieee Be 
e 1 + f? (x) a cre e+e 
where ce and ¢’ are two very small positive numbers. Since f(x) does not become 
infinite between a and c — e, nor between c + ¢’ and 6, this may again be written 


Depot, 
4f ae = are tan f(¢ — e) — arc tan f(a) 


where 


c+e' 
+ are tan f(b) — arc tan f(¢ + e’) +f : 


Several cases may now present themselves. Suppose, for the sake of definite. 
ness, that f(x) becomes infinite by passing from + 0 to —o. Then f(c — e) wilt 
be positive and very large, and arc tan f(c — e) will be very near to 7/2; while 
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f(c + &) will be negative and very large, and arc tan f(c + ¢’) will be very near 
— 7/2. Also, the integral {,2%° will be very small in absolute value; and, 
passing to the limit, we obtain the formula 


” f(x) de 
1+ f? (x) 


Similarly, it is easy to show that it would be necessary to subtract w if f(@) 
passed from —o to+o. In the general case we would divide the interval 
(a, b) into subintervals in such a way that f(x) would become infinite just once 
in each of them. ‘Treating each of these subintervals in the above manner and 
adding the results obtained, we should find the formula 


=m + arctan f(b) — arctan f(a). 


a 


b 
I’(@) dae = 23 Kee 
A 1a f(a) @) arc tan f(b) — arc tan f(a) + ( )z, 
where K denotes the number of times that f(x) becomes infinite by passing from 
+o to —o, and K’ the number of times that f(x) passes from — o to + o. 
The number K — K’ is called the index of the function f(x) between a and b. 
When f(x) reduces to a rational function Vy/V, this index may be calculated 
by elementary processes without knowing the roots of V. It is clear that we 
may suppose V1 prime to and of less degree than V, for the removal of a poly- 
nomial does not affect the index. Let us then consider the series of divisions 
necessary to determine the greatest common divisor of V and Vy, the sign of the 
remainder being changed each time. First, we would divide V by Vi, obtaining 
a quotient Q; anda remainder — Vg. Then we would divide V1 by Ve, obtaining a 
quotient Q. and a remainder —V3; and soon. Finally we should obtain a con- 
stant remainder —V,4 1. These operations give the following set of equations - 


Ve = Vi@i— Ve; 
Vi — V2 Qe 5%, Vs, 
Wee — Vin Qn 7, aL 
The sequence of polynomials 


(7) V3 Vins V2, ey Veen: Vig Vir+-15 rang Vns Vn-+1 


has the essential characteristics of a Sturm sequence: 1) two consecutive poly- 
nomials of the sequence cannot vanish simultaneously, for if they did, it could 
be shown successively that this value of « would cause all the other polynomials 
to vanish, in particular V, +1; 2) when one of the intermediate polynomials Vy, 
Vo2,-++, Vy vanishes, the number of changes of sign in the series (7) is not altered, 
for if V, vanishes for « =c, V,—1 and V,+1 have different Slongiloniaic= Comeet 
follows that the number of changes of sign in the series (7) remains the same, 
except when @ passes through aroot of V=0. If V/V passes from + 0 to — oo, 
this number increases by one, but it diminishes by one on the other hand if 
Vi/V passes from — oto +0. Hence the index is equal to the difference of 
the number of changes of sign in the series (7) for a = b and «=a. 


78. Area of a curve. We can now give a purely analytic definition 
of the area bounded by a continuous plane curve, the area of the 
rectangle only being considered known. For this purpose we need 
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only translate into geometrical language the results of §72. Let 
J(«) be a function which is continuous in the closed interval (a, 5), 
and let us suppose for definiteness that a < 6 and that f(w) > 0 in 
the interval. Let us consider, as above (Fig. 9, § 65), the portion of 
the plane bounded by the contour AMBB,A,, composed of the seg- 
ment A,B, of the x axis, the straight lines AA, and BB, parallel to 
the y axis, and having the abscissz a and 0, and the are of the curve 
AMB whose equation is y= f(x). Let us mark off on 4) By a certain 
number of points of division P,, Pz, ---, P;_,, P;,---, whose abvscisse 
are 21, X_,°+-, #;_1, #;,---, and through these points let us draw 
parallels to the y axis which meet the arc AMB in the points 
Qi, Qo, +++, Q:-1) Q, ---, respectively. Let us then consider, in 
particular, the portion of the plane bounded by the contour 
Q;-10,P;P;_1Q;_1, and let us mark upon the arc Q;_,Q; the highest 
and the lowest points, that is, the points which correspond to the 
maximum M; and to the minimum m, of f(#) in the interval 
(x;_1, #;). (In the figure the lowest point coincides with Q,_,.) 
Let R; be the area of the rectangle P,;_,P;s;s;_, erected upon the 
base P;_,P; with the altitude M,, and let 7; be the area of the 
rectangle P;_,P;¢;Q;_, erected upon the base P;_,P,; with the alti- 
tude m; Then we have 


R,= M,(x;,— %_}), 7% = m;(%; — &_)), 


and the results found above (§ 72) may now be stated as follows : 
whatever be the points of division, there exists a fixed number I 
which is always less than 3; and greater than 37,, and the two 
sums SR; and 37, approach J as the number of subintervals P;_,P; 
increases in such a way that each of them approaches zero. We shall 
call this common limit J of the two sums 3R; and 7, the area of 
the portion of the plane bounded by the contour AMBB,A,A. Thus 
the area under consideration is defined to be equal to the definite 
integral [? f(x) dex. 

This definition agrees with the ordinary notion of the area of a 
plane curve. For one of the clearest points of this rather vague 
notion is that the area bounded by the contour P;_,P;Q;n;Q;_,P;-1 
lies between the two areas R, and 7, of the two rectangles P,_, P;s;s;_; 
and P;_,P;9;Q;-:3 hence the total area bounded by the contour 
AMBB,A,A must surely be a quantity which lies between the two 
sums 3R,and Sr; But the definite integral J is the only fixed quan- 
tity which always lies between these two sums for any mode of 
subdivision of A,B, since it is the common limit of SR; and 3r;. 
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The given area may also be defined in an infinite number of other 
ways as the limit of a sum of rectangles. Thus we have seen that 
the definite integral 7 is also the limit of the sum 


2 (2; — ©; 1) F(Ei)s 
where é; is any value whatever in the interval (#,_,, 7). But the 
element 


(a; — @;-1)F (&) 


of this sum represents the area of a rectangle whose base is P;..,P; 
and whose altitude is the ordinate of any point of the arc Q,_ 7; Q;. 
It should be noticed also that the definite integral J represents 
the area, whatever be the position of the arc AM/B with respect to 
the « axis, provided that we adopt the convention made in § 67. 
Every definite integral therefore represents an area; hence the calcu- 
lation of such an integral is called a guadrature. 

The notion of area thus having been made rigorous once for all, 
there remains no reason why it should not be used in certain 
arguments which it renders nearly intuitive. For instance, it is 
perfectly clear that the area considered above hes between the areas 
of the two rectangles which have the common base 4, By, and which 
have the least and the greatest of the ordinates of the are AMB, 
respectively, as their altitudes. It is therefore equal to the area of 
a rectangle whose base is A,B, and whose altitude is the ordinate 
of a properly chosen point upon the are 4B, — which is a restate- 
ment of the first law of the mean for integrals. 


79. The following remark is also important. Let f(x) be a func- 
tion which is finite in the interval (a, 6) and which is discontinuous 
in the manner described below for 
a finite number of values between 
aand 4. Let us suppose that f(a) 
is continuous from ¢ to e+k(k>0), 
and that f(¢ + €) approaches a cer- 
tain limit, which we shall denote 
~ by f(¢e+0), as « approaches zero 
through positive values; and like- 
wise let us suppose that f(x) is 
continuous between ¢—k and ¢ and that f(¢ — e) approaches a limit 
J(¢ — 0) as « approaches zero through positive values. If the two 
limits f(¢ + 0) and f(¢ — 0) are different, the function f(a) is dis- 
continuous for «=c, It is usually agreed to take for f(c) the 








Fig. 11 
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value [f(¢ + 0)+f(e—0)]/2. If the function f(x) has a certain 
number of points of discontinuity of this kind, it will be repre- 
sented graphically by several distinct arcs AC, C'D, D'B. Let c 
and d, for example, be the abscisse of the points of discontinuity. 
Then we shall write 


b e ad b 
[reo dx. = [ Heue +f fear +f 7@) dx, 


in accordance with the definitions of $72. Geometrically, this definite 
integral represents the area bounded by the contour 4 CC'DD'BB,A,A. 

If the upper limit & now be replaced by the variable a, the definite 
integral 


R(a) =f f(o)ae 


is still a continuous function of x In a point x where f(a) is con- 
tinuous we still have F\(a)= f(x). For a point of discontinuity, 
x = c for example, we shall have 


c+h 


F(e+h)— F(e)= J(«) dx =hf(e + 6h), O06 <1 


and the ratio [F(¢ + h)— F(c)]/h approaches f(¢ + 0) or f(e — 0) 
according as # is positive or negative. This is an example of a 
function F(a) whose derivative has two distinct values for certain 
values of the variable. 


80. Length of a curvilinear arc. Given a curvilinear arc AB; let us 
take a certain number of intermediate points on this arc, m,, me, 
+++, Mm, _,, and let us construct the broken line Am,m,---m,_,B by 
connecting each pair of consecutive points by a straight line. 

If the length of the perimeter of this broken line approaches a 
limit as the number of sides increases in such a way that each of 
them approaches zero, this limit is defined to be the length of the 
are AB. 

Let 

a=f(t) y=, 2=¥() 
be the rectangular coérdinates of a point of the are AB expressed 
in terms of a parameter ¢, and let us suppose that as ¢ varies from 
a to b(a <b) the functions f, ¢, and y are continuous and possess 
continuous first derivatives, and that the point (a, y, 2) describes 
the arc AB without changing the sense of its motion. Let 


a, ty, tay 0% ty.) biy Th tn—1) b 
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be the values of ¢ which correspond to the vertices of the broken 
line. Then the side ¢c, is given by the formula 

CG; =/ (x; Ta Mpa)? =i Yi ae Yi-1)” apa 4-1)" 
or, applying the law of the mean to x; — %_1,--:; 

G=G6—-to)VIS@P+(¢ @P +H OP, 
where &,, 7,, ¢ lie between ¢;_, and ¢;. When the interval (¢;_,, ¢,) 
is very small the radical differs very little from the expression 

ViPG P+ (SGP + Gv. 
In order to estimate the error we may write it in the form 
AG rate Mina Sl ek 
VEE E+ O(n) HYP G)A VI? tin) + $e) ye as 
But we have 
Dae N aT cies Gea 7 alr 


and consequently 




















FE+F' G1) 
Mol Dae Ge ee 
Hence, if each of the intervals be made so small that the oscillation, 


of each of the functions /'(¢), $'(4), y'(¢) is less than ¢/3 in any 
interval, we shall have 


VIE) EH VFPG a+ te 








where 
| €; | << € 5 


and the perimeter of the broken line is therefore equal to 





Seat VT Gg) ee Cee Cee as). 


The supplementary term Xe,(¢;—7¢;_,) is less in absolute value 
than «3 (¢; — ¢,_,), that is, than e(b — a). Since « may be taken as 
small as we please, provided that the intervals be taken sufficiently 
small, it follows that this term approaches zero; hence the length S$ 
of the are AB is equal to the definite integral 


6 $$$ $$. 
@ s =f VPP G+ YP dt. 


This definition may be extended to the case where the derivatives 
J’, 6, w are discontinuous in a finite number of points of the are 4B, 
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which occurs when the curve has one or more corners. We need only 
divide the are 4B into several parts for each of which f', $/, y! are 
continuous. 

It results from the formula (8) that the length S of the arc 
between a fixed point A and a variable point M, which corresponds 
to a value ¢ of the parameter, is a function of ¢ whose derivative is 


ds 
pus 12 12 (ae 
mer ee 





whence, squaring and multiplying by d¢?, we find the formula 
(9) dS? = dx*® + dy? + dz?, 


which does not involve the independent variable. It is also easily 
remembered from its geometrical meaning, for it means that dS is 
“the diagonal of a rectangular parallelopiped whose adjacent edges are 
dx, dy, dz. 


Note. Applying the first law of the mean for integrals to the 
definite integral which represents the arc M,M,, whose extremities 
correspond to the values 4, ¢, of the parameter (¢, > %), we find 





s = are MM, = (t, — t)) Vf'?(0) + 6'2(0) + w'2(6), 
where @ lies in the interval (¢,, 4). On the other hand, denoting 
the chord M,M, by ¢, we have 
f= [f)—S() P+ [1b (4) — Go) P + 4G) — ¥ GP: 


Applying the law of the mean for derivatives to each of the differ- 
ences f(¢,;) — f(t), ---, we obtain the formula 


c=(h—&) VFPO +S?) +H?O), 


where the three numbers &, , belong to the interval (4, 4). By 
the above calculation the difference of the two radicals is less than e, 
provided that the oscillation of each of the functions /'(¢), $'(), y'() 
is less than ¢/3 in the interval (¢), ¢,). Consequently we have 





SO E(t, a ty)s 
or, finally, 


c € 
— < . 

5 VF6) + 42(8) +926) 
If the arc M,M, is infinitesimal, t,— ¢, approaches zero; hence e«, 


and therefore also 1— c/s, approaches zero. It follows that the ratio 
of an infinitesimal arc to its chord approaches unity as its limit. 


il 
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Example. Let us find the length of an are of a plane curve whose 
equation in polar coérdinates is p= f(w). Taking » as independent 
variable, the curve is represented by the three equations x = p COS a, 
y =p sina, 2 = 0; hence 


ds? = dx + dy? =(coswdp — p sinw dw)? + (sinwdp + p cosa dw)’, 


or, simplifying, ds? dp? + p?dw? 
ds? = dp p dw’. 


Let us consider, for instance, the cardioid, whose equation is 
p=k+ COS o. 
By the preceding formula we have 
ds* = R* dw? [sin?w + (1+ cos w)?] = 4 R? cos? 3 dw’, 


or, letting w vary from 0 to 7 only, 
@ 


ds = 2 R cos 5 


dw; 
and the length of the arc is 


/ ey 

(4 R sin °) A 
where w, and w, are the polar angles which correspond to the extrem- 
ities of the arc. The total length of the curve is therefore 8 R. 


81. Direction cosines. In studying the properties of a curve we are 
often led to take the are itself as the independent variable. Let us 
choose a certain sense along the curve as positive, and denote by s 
the length of the arc 4M between a certain fixed point A and.a vari- 
able point M, the sign being taken + or — according as M lies in 
the positive or in the negative direction from A. At any point M 
of the curve let us take the direction of the tangent which coincides 
with the direction in which the are is increasing, and let a, B, y be 
the angles which this direction makes with the positive directions 
of the three rectangular axes Ox, Oy, Oz. Then we shall have the 
following relations : 





cose _cosB cosy 1 Saat 
dx dy das © fae tay ges as 








To find which sign to take, suppose that the positive direction of 
the tangent makes an acute angle with the 2 axis; then x and s 
increase simultaneously, and the sign + should be taken. If the 
angle a is obtuse, cos a is negative, w decreases as s increases, dx /ds 


IV, § 82] ALLIED GEOMETRICAL CONCEPTS 165 


is negative, and the sign + should be taken again. Hence in any 
case the following formule hold: 
dx dy dz 
1 — = — =—_— 
( 0) COS @ ae ’ COs B As ’ cos y Tp 


where dz, dy, dz, ds are differentials taken with respect to the same 
independent variable, which is otherwise arbitrary. 


82. Variation of a segment of a straight line. Let 1/1, be a segment 
of a straight line whose extremities describe two curves C, C;. On 
each of the two curves let us choose a 
point as origin and a positive sense of 
motion, and let us adopt the follow- 
ing notation: s, the arc 4M; s,, the arc 
A, M,, — the two arcs being taken with 
the same sign; /, the length /1/,; 6, the 
angle between 7M, and the positive di- 
rection of the tangent M7’; 6,, the angle 
between M, M and the positive direction 
of the tangent M,7,. We proceed to 
try to find a relation between 6, 0, and the differentials ds, ds,, dl. 

Let (a, y, 2), (1, Yi, #1) be the coordinates of the points M, M,, 
respectively, a, 8, y the direction angles of MT, and aj, Bj, y, the 
direction angles of 14, 7,;. Then we have 


P=(#—a)?+(y—m)?> + ( — &)’, 
from which we may derive the formula 
idl = (a —m,)(dx — da,) + (y — y,) (dy — dy) + (# — &) (dz — dz,), 


which, by means of the formule (10) and the analogous formule 
for C,, may be written in the form 





Fic. 12 


z— 2% 








a= (258008 «+ YF Hoos 8 + cos) as 


— — 7 z,—2 
ao (2 ; cos a, + Sees B+ 7 008 n) ds,. 
But (x — %)/1, (y—m)/4 (# —%)/é are the direction cosines of 
M,M, and consequently the coefficient of ds is — cos 6. Likewise 
the coefficient of ds, is — cos 6; hence the desired relation is 








(10') dl = — ds cos 6 — ds, cos 4). 
We shall make frequent applications of this formula; one such we 
proceed to discuss immediately, 
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88. Theorems of Graves and of Chasles. Let # and ZH’ be two confocal ellipses, 
and let the two tangents MA, MB to the interior ellipse # be drawn from a point 
M, which lies on the exterior ellipse H’. The 
difference MA + MB — arc ANB remains con- 
stant as the point M describes the ellipse H’. 

Let s and s’ denote the arcs OA and OB, 
a the arc O'M, 1 and I’ the distances AM and 
BM, @ the angle between MB and the positive 
direction of the tangent MT. Since the ellipses 
are confocal the angle between MA and MT is 
equal to — 96. Noting that AWM coincides 
with the positive direction of the tangent at A, 
and that BM is the negative direction of the tangent at B, we find from the 
formula (10’), successively, 





Fie. 13 


dl = —ds + dcocos@, 
dl’ = ds’ —dacos0; 


whence, adding, 
d(l+V) =d(s'—s)=d(arc ANB), _ 


which proves the proposition stated above. 

The above theorem is due to an English geometrician, Graves. The following 
theorem, discovered by Chasles, may be proved in a similar manner. Given an 
ellipse and a confocal hyperbola which meets it at N. If from a point M on that 
branch of the hyperbola which passes through N the two tangents MA and MB 
be drawn to the ellipse, the difference of the ares NA — NB will be equal to the 
difference of the tangents MA — MB. 


Ul. CHANGE OF VARIABLE INTEGRATION BY PARTS 


A large number of definite integrals which cannot be evaluated 
directly yield to the two general processes which we shall discuss 
in this section. 


84. Change of variable. If in the definite integral J f(x) de the 
variable « be replaced by a new independent variable ¢ by means 
of the substitution « = $(t), a new definite integral is obtained. 
Let us suppose that the function $(¢) is continuous and possesses a 
continuous derivative between a and £, and that ¢(¢) proceeds from 
a to 6 without changing sense as ¢ goes from a to B. 

The interval (a, 3) having been broken up into subintervals by 
the intermediate values a, t,, t2, -+-,t,-1, B, let a, 21, %2,+++, &,_1, B 
be the corresponding values of a = ¢(¢). Then, by the law of the 
mean, we shall have 


©; — &;_ = (t; — G1) 6'(4), 
where 6, lies between ¢,_, and ¢;. Let ¢,-= $(0,) be the corresponding 
value of « which lies between a,_, and a. Then the sum 
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(é) (a, = a) + SE) (X x? 21) ar ie ta fen) (6 a Ly 1) 
approaches the given definite integral as its limit. But this sum 
may also be written 


FLA) PO) = 2) te + LG) OO) G = taa)t 


and in this form we see that it approaches the new definite integral 


B 
[rleoiema 


as its limit. This establishes the equality 


b B 
(11) [roa =f reolsoa, 


which is called the formula for the change of variable. It is to 
be observed that the new differential under the sign of integration 
is obtained by replacing w and da in the differential /(x)dx by their 
values $(¢) and ¢$'(¢) dt, while the new limits of integration are the 
values of ¢ which correspond to the old limits. By a suitable choice 
of the function ¢(¢) the new integral may turn out to be easier to 
evaluate than the old, but it is impossible to lay down any definite 
rules in the matter. 
Let us take the definite integral 


for instance, and let us make the substitution x=a-+ Bt. It 
becomes 


f° ee = a0 a 3 (are tan ¢ 4 are tan 4) 
¢ @—al re piste B By’ 


or, returning to the variable z, 





: (are tan sain + are tan “), 

Not all the. hypotheses made in establishing the formula (11) were 
necessary. Thus it is not necessary that the function (7) should 
always move in the same sense as ¢ varies from a to 8. For defi- 
niteness let us suppose that as ¢ increases from a to y (y< B), (4) 
steadily increases from a to ¢ (¢ > 6); then as ¢ increases from y ta 
&, $(t) decreases from ¢ to b. If the function f(x) is continuous in 
the interval (a, c), the formula may be applied to each of the inter. 


vals (a, ¢), (¢, 6), which gives 
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Hh fe)ae = ap Ploelereae, 
[rea = [790 l(t) de, 


or, adding, 
é B 
i TO f FH) 19) dt. 


On the other hand, it is quite necessary that the function ¢(¢) 
should be uniquely defined for all values of ¢. If this condition be 
disregarded, fallacies may arise. For instance, if the formula be 
appled to the integral [eves using the transformation 2 = #/?, 
we should be led to write 


i d= {3 Vt dt, 


which is evidently incorrect, since the second integral vanishes. In 
order to apply the formula correctly we must divide the interval 
(—1, +1) into the two intervals (—1, 0), (0,1). In the first of 
these we should take « =— V7? and let ¢ vary from 1to0. In the 
second half interval we should take 2 = V¢@? and let ¢ vary from 
0 to 1. We then find a correct result, namely 


fhe de =8 [ Vide = [20 = 2, 


Note. If the upper limits 6 and 8 be replaced by x and ¢ in the 
formula (11), it becomes 


[ foyer = [ *9@leae 


which shows that the transformation # = $(¢) carries a function 
F(x), whose derivative is f(a), into a function ®(¢) whose derivative 
is f[ ¢(¢)]¢'(4). This also follows at once from the formula for the 
derivative of a function of a function. Hence we may write, in 
general, 


frorae = | prams oat, 


which is the formula for the change of variable in indefinite 
integrals 
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85. Integration by parts. Let w and v be two functions which, 
together with their derivatives w' and v', are continuous between a 
and 6. Then we have 

dx dx dx 


2) 


whence, integrating both sides of this equation, we find 


b oa b 
we, dz=} u ue dx+]v ee dx. 
LOE a CHE Oe, 


This may be written in the form 


b b 
(12) i udu =[uv]? -f v du, 


where the symbol [ F(a) ]? denotes, in general, the difference 
F(b) — F(a). 


If we replace the limit 6 by a variable limit x, but keep the limit a 
constant, which amounts to passing from definite to indefinite inte- 
grals, this formula becomes 


(13) fe dv = uv - fv du. 


Thus the calculation of the integral fwdv is reduced to the cal. 
culation of the integral fvdu, which may be easier. Let us try, 
for example, to calculate the definite integral 


b 
Af eoge ae, m+1+0. 


Setting uw = logz, v= a™*!/(m +1), the formula (12) gives 


b antl log ¢ b 1 fr 
freee. ae =| “182 pccritegl ay dx 
wv oe blogs. | gmt ik 
= m+1 (m +1)? J, 
This formula is not applicable if m+1=0; in that particular 
case we have 








b 


b 
dix il 
if log x otis E (log | cs 


It is possible to generalize the formula (12). Let the succes- 
sive derivatives of the two functions wu and wv be represented by 


+1 Sait 
ul, wl, «++, Ue@tD; vo’, vl", ---, vt), Then the application of the 
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formula (12) to the integrals fwdv™, [u'dv®-”, --- leads to the 
following equations : 


b 


b b 
ap Ue * Dag =f ude =[uv™]? -f u'v™ dx, 
a a a 
b b b 
Lf ulode = f utd» = [u'o—y, = f wtoo-Pde, 
a a a 


9 


b b b 
[evs =[ uw™dy =[aav |? -f Ut Dy das 
a a a 


Multiplying these equations through by +1 and —1 alternately, 
and then adding, we find the formula 


b 
ud oy oe b 
as f ny *» doy == [av = poe Dae aye —P ==... -b(— 1 puMy] - 


b 
(ay [ueede, 


which reduces the calculation of the integral iA uv"+ dz to the cal- 
culation of the integral i ut toda. 

In particular this formula applies when the function under the 
integral sign is the product of a polynomial of at most the nth 
degree and the derivative of order (n +1) of a known function v. 
For then w+? = 0, and the second member contains no integral 
signs. Suppose, for instance, that we wished to evaluate the definite 


integral 
b 
ui en” f(x) dx, 


where f(x) isa polynomial of degree n. Setting w= f(x), v=e?"/w"*, 


the formula (14) takes the following form after e** has been taken 
out as a factor : 


(15) [emr@ute= jo FO LO 4 yp BO] . 


ot 1 o 


The same method, or, what amounts to the same thing, a series of 
integrations by parts, enables us to evaluate the definite integrals 


b b 
of cos max f(x) dx, vf sin ma f(x) dx, 


where f(a) is a polynomial. 
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86. Taylor’s series with a remainder. In the formula (14) let us 
replace w by a function F(x) which, together with its first » +1 
derivatives, is continuous between a and 4, and let us set v = (6—2)". 
Then we have 


vi =—n(b —x)—}, uw" = n(n —1)(b — 2)" -2, wee, 
UM (= 11. 2-.n, yt 0, 


and, noticing that v, v!, uv", ---, v“-) vanish for « =6, we obtain the 
following equation from the general formula: 


0=(— 1y"| ate — n! F(a) — n!F'(a) (6 — a) 
— FEM ay(b =a) = FOC) 6a)" | 
+ (=e [ rO+>(@) 6 — 2)nda, 


which leads to the equation 


b= 
FO =F@)+ GPO + 


> b 
+ L= 2" po@ +5 4p FO+D (a) (b — ade. 


Since the factor (6 — x)” keeps the same sign as 2 varies from a to 
b, we may apply the law of the mean to the integral on the right, 
which gives 


b b 

[ror@ (6 — «)"dx = rorng f (6 — x)" dx 
il 

jee 





(6 aa CD ad aS Sas ES) 


where € lies between a and 6. Substituting this value in the preced- 
ing equation, we find again exactly Taylor’s formula, with Lagrange’s 
form of the remainder. 


87. Transcendental character of e. From the formula (15) we can prove a 
famous theorem due to Hermite: The number e is not a root of any algebraic 


equation whose coefficients are all integers.* 
Setting a = 0 and w = — 1 in the formula (15), it becomes 


fete de = — [e-*F(2)},, 





* The present proof is due to D, Hilbert. who drew his inspiration from the method 
used by Hermite. 
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where 
F(x) =f(@) +f) +°+> +f); 


and this again may be written in the form 
b 
(16) F() =@F(0) — & [ F@)e-ede. 


Now let us suppose that e were the root of an algebraic equation whose coefii- 
cients are all integers: 
Co + cre + Coe? + +++ + Cme™ = 0. 


Then, setting b= 0, 1, 2, ---, m, successively, in the formula (16), and adding 
the results obtained, after multiplying them respectively by co, C1, ---, Cm, We 
obtain the equation 

em 

a 
(17) coF (0) +: F(1) +--+ + Cm F(m) + » cet [ f(a) e-*de =0, 

i=0 2 

where the index i takes on only the integral values 0, 1, 2,---, m. We proceed 


to show that such a relation is impossible if the polynomial f(x), which is up to 
the present arbitrary, be properly chosen. 
Let us choose it as follows: 


= 1 2h 
f(t) = yen: (x — 1)?(@ — 2)... (a —m)P, 
where p is a prime number greater than m. This polynomial is of degree 
mp +p —1, and all of the coefficients of its successive derivatives past the pth 
are integral multiples of p, since the product of p successive integers is divisible 
by p!. Moreover f(x), together with its first (p» — 1) derivatives, vanishes for 
g=1, 2,-+-, m, and it follows that F(1), F(2), -+-, F(m) are all integral mul- 
tiples of p. It only remains to calculate F'(0), that is, 


F(0) =f(0) + f(0) + +++ + FED (0) + FO (0) + fE+Y (CO) +--+. 


In the first place, f(0) = /"(0) =--- = f(»-»(0) = 0, while /() (0), f@+D(0), --- 
are all integral multiples of p, as we have just shown. To find f(»—) (0) we need 
only multiply the coefficient of 27-1 in f(x) by (p — 1)!, which gives +(1.2---m)p. 
Hence the sum 

Co F (0) + ey (1) +--+ + Cn F(m) 


is equal to an integral multiple of p increased by 
+ ¢o(1.2---m)p. 


If p be taken greater than either m or co, the above number cannot be divisible 
by p; hence the first portion of the sum (17) will be an integer different from zero. 
We shall now show that the sum 
m 


> Cj ef (a) e-2 dx 


i—0) 


can be made smaller than any preassigned quantity by taking p sufficiently large. 
As & varies from 0 to 7 each factor of f(x) is less than m; hence we have 
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|F (x LDS ea hy U mrp +p—1, 





3) 
| fr @erae Pn re de pnt eee 
0 (p= 1)3 0 (p — 1)! 
from which it follows that 
“ t mmpt+p-1l 
Deze! —% M ——_—___ em = 
| fr@e Be ant ¢ (PD); 





where M is an upper limit of |co| + |c1|+---+ |¢n|. As p increases indefi- 
nitely the function ¢(p) approaches zero, for it is the general term of a conver- 
gent series in which the ratio of one term to the preceding approaches zero. It 
follows that we can find a prime number p so large that the equation (17) is 
impossible; hence Hermite’s theorem is proved. 


88. Legendre’s polynomials. Let us consider the integral 


if ‘OP. Ge, 


where P,, (x) is a polynomial of degree n and Q is a polynomial of degree less 
than n, and let us try to determine P,,(x) in such a way that the integral van- 
ishes for any polynomial Q. We may consider P,,() as the nth derivative of a 
polynomial R& of degree 2n, and this polynomial R is not completely determined, 
for we may add to it an arbitrary polynomial of degree (n — 1) without changing 
its nth derivative. We may therefore set PB, = d"R/dx", where the polynomial R, 
together with its first (n —1) derivatives, vanishes for «=a. But. integrating 
by parts we find 


ad” R d*-1R d-2R qdr-1 b 
[mma [ Cee ee ee 
a 











dan dxr-1 dan -2 dan-1 
and since, by hypothesis, 
Ria) =0, R’(a) = 0, alts ROSY) (G)i—105 
the expression 
QOPRES DO) QO) Bhs (Opes Qe (by B.(b) 
must also vanish if the integral is to vanish. 

Since the polynomial Q of degree n — 1 is to be arbitrary, the quantities 
Q(b), Q’(b), «++, QD (b) are themselves arbitrary; hence we must also have 
(OVO; BAD) R10; teey R-1) (b) = 0. 

The polynomial R («) is therefore equal, save for a constant factor, to the product 
(~ — a)"(« — b)”; and the required polynomial P, (x) is completely determined, 
save for a constant factor, in the form 

qr 


P, = C—— [(w@ — a)” (a — 6)"). 
dun 





If the limits @ and b are — 1 and +1, respectively, the polynomials P,, are 
Legendre’s polynomials. Choosing the constant C with Legendre, we will set 


1 dn 
au? — 1)"], 
SelaG ae a 





(18) Ge 
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Tf we also agree to set Xo = 1, we shall have 


302 —1 5a? — 3a 
Eos Xa, Gy nae MS aye 





In general, X, is a polynomial of degree n, all the exponents of x being even or 
odd with n. Leibniz’ formula for the nth derivative of a product of two factors 
(§ 17) gives at once the formule 


(19) ys. Mal )= Car 


By the general property established above, 

an 
20 Xn (x) dx = 0, 
(20) J eo 


where ¢(x) is any polynomial of degree less than n. In particular, if m and n 
are two different integers, we shall always have 


+1 
(21) if Xn Xy de = 0. 


This formula enables us to establish a very simple recurrent formula between 
three successive polynomials X,. Observing that any polynomial of degree n 
can be written as a linear function of Xo, X1,---, X,, it is clear that we may set 


NG, — CoXn4+1 + CyXy + CoXn-1+ C3 Xn-o+-++, 


where Co, Cy, Co, --+ are constants. In order to find C3, for example, let us 
multiply both sides of this equation by X,,-2, and then integrate between the 
limits —land +1. By virtue of (20) and (21), all that remains is 


eI 
Cs f Pee 0: 
= 


and hence C;=0. It may be shown in the same manner that Cy=0, Cs; =0,---:. 
The coefficient Cy is zero also, since the product xX, does not contain a”. Finally, 
to find Cp and C2 we need only equate the coefficients of «+1 and then equate 
the two sides for z= 1. Doing this, we obtain the recurrent formula 


(22) (n+1)Xn41—- (2n+1)c¢X, + nX,-1 =0, 


which affords a simple means of calculating the polynomials X,, successively. 
The relation (22) shows that the sequence of polynomials 


(23) Xo, Xi, Xo, =Avieot9 Xn 


possesses the properties of a Sturm sequence. As varies continuously from — 1 
to + 1, the number of changes of sign in this sequence is unaltered except when 
x passes through a root of X, = 0. But the formule (19) show that there are n 
changes of sign in the sequence (28) for « =—1, and none for a=1. Hence 
the equation XY, = 0 has n real roots between — 1 and + 1, which also readily 
follows from Rolle’s theorem. 
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IV. GENERALIZATIONS OF THE IDEA OF AN INTEGRAL 
IMPROPER INTEGRALS LINE INTEGRALS * 


89. The integrand becomes infinite. Up to the present we have sup- 
posed that the integrand remained finite between the limits of inte- 
gration. In certain cases, however, the definition may be extended 
to functions which become infinite between the limits. Let us first 
consider the following particular case: f(x) is continuous for every 
value of x which lies between a and 6, and for x = d, but it becomes 
infinite for «=a. We will suppose for definiteness that a<d. 
Then the integral of f(a) taken between the limits a+e and 
6 (e>0) has a definite value, no matter how small « be taken. If 
this integral approaches a limit as e approaches zero, it is usual and 
natural to denote that limit by the symbol 


[revue 


If a primitive of f(x), say F(a), be known, we may write 


f(a)de = FQ) — F(a +6), 


ate 
and it is sufficient to examine /’(a + e) for convergence toward a 
limit as e approaches zero. We have, for example, 


b 
M dx M il 1 
re SETS fe di 
je ol aye roa eu 


If » >1, the term 1/e"~! increases indefinitely as e approaches zero. 
But if » is less than unity, we may write 1/e*"'=«'~*, and it is 
clear that this term approaches zero with e. Hence in this case 
the definite integral approaches a hmit, and we may write 


Midas!) M6 Slay 
a (a — aX — baa 


b ; Ao 
aft ide, = M log (" *) ) 
a+e x— ea € 


and the right-hand side increases indefinitely when e approaches zero. 
To sum up, the necessary and sufficient condition that the given inte- 
gral should approach a limit is that should be less than unity. 











If »=1, we have 











*It is possible, if desired, to read the next chapter before reading the closing sec 
tions of this chapter. 
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The straight line x = a is an asymptote of the curve whose equa- 
tion is 
beens 
1 Gear. 


if » is positive. It follows from the above that the area bounded by 
the # axis, the fixed line x = 0, the curve, and its asymptote, has a 
finite value provided that p< 1. 

If a primitive of f(#) is not known, we may compare the given 
integral with known integrals. The above integral is usually taken 
as a comparison integral, which leads to certain practical rules which 
are sufficient in many cases. In the first place, the upper limit 6 
does not enter into the reasoning, since everything depends upon the 
manner in which f(«) becomes infinite for 2 = a. We may therefore 
replace b by any number whatever between a and 6, which amounts 
to writing hee aan Se, +f’. In particular, unless f(x) has an infi- 
nite number of roots near # = a, we may suppose that f(x) keeps 
the same sign between @ and c. 

We will first prove the following lemma: 


Let p(x) be a function which is positive in the interval (a, 6), 
and suppose that the integral f.,.¢@) dx approaches a limit as « 
approaches zero. Then, if | f(«)|<(«) throughout the whole inter- 
val, the definite integral ince (x) dx also approaches a limit. 


If f(x) is positive throughout the interval (a, 6), the demonstration 
is immediate. For, since f(x) is less than $(x), we have 


f[ 7@ da <f 9@ de. 


Moreover IN 7@ dx increases as ¢« diminishes, since all of its ele- 
ments are positive. But the above inequality shows that it is con- 
stantly less than the second integral; hence it also approaches a 
limit. If f(x) were always negative between a and 4, it would 
be necessary merely to change the sign of each element. Finally, 
if the function f(#) has an infinite number of roots near x =a, we 
may write down the equation 


[rea ={ (f@+ | f(@) [Jax — fre) |x 


The second integral on the right approaches a limit, since 
|f(@)|<(#). Now the function f(x)+|f(x)| is either positive 


IV, § 89] IMPROPER AND LINE INTEGRALS 17% 


or zero between a and 0, and its value cannot exceed 2 ¢(x); hence 
the integral 


J PO +lf@ lle 


also approaches a limit, and the lemma is proved. 

It follows from the above that if a function f(x) does not approach 
any limit whatever for « = a, but always remains less than a fixed 
number, the integral approaches a limit. Thus the integral 
f,' sin(1/x)dx has a perfectly definite value. 


Practical rule. Suppose that the function f(x) can be written in 
the form 


(@ — a)’ 
where the function y(x) remains finite when x approaches a. 


If p<1 and the function w(x) remains less in absolute value than 
a fixed number M, the integral approaches a limit. But if ~21 and 
the absolute value of w(x) ts greater than a positive number m, the 
integral approaches no limit. 


The first part of the theorem is very easy to prove, for the abso- 
lute value of f(x) is less than M/(# — a)“, and the integral of the 
latter function approaches a limit, since p <1. 

In order to prove the second part, let us first observe that y (a) 
keeps the same sign near 2 =a, since its absolute value always 
exceeds a positive number m. We shall suppose that w(x) >0 
between a and 6. Then we may write 


frees fee 


and the second integral increases indefinitely as e decreases. 

These rules are sufficient for all cases in which we can find an 
exponent p such that the product (# —a)"f(x) approaches, for 
x =a, a limit K different from zero. If » is less than unity, the 
limit 6 may be taken so near a that the inequality 


L 
Cs (ema 


holds inside the interval (a, 0), where Z is a positive number greater 
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than ||. Hence the integral approaches a limit. On the other hand, 
if 21, may be taken so near to @ that 


l 
VO Gare 
inside the interval (a, 6), where / is a positive number less than |X |. 
Moreover the function f(x), being continuous, keeps the same sign ; 
hence the integral ie f(x)dx increases indefinitely im absolute 
value.* 


Examples. Let f(x) = P/Q be a rational function. If a is a root 
of order m of the denominator, the product (# — a)" f(a) approaches 
a limit different from zero for «=a. Since m is at least equal to 
unity, it is clear that the integral [/ oe jf («)dx increases beyond all 
limit as « approaches zero. But if we consider the function 





where P and R are two polynomials and R(#) is prime to its deriv- 
ative, the product (« — a)'”? f(a) approaches a limit for «=a if a 
is a root of R(#), and the integral itself approaches a limit. Thus 
the integral 
dx 
—l+e V1 —= 77 





approaches 7/2 as « approaches zero. 

Again, consider the integral is loga da. The product x”? log a 
has the limit zero. Starting with a sufficiently small value of a, we 
may therefore write loga< Ma~'/*, where M is a positive number 
chosen at random. Hence the integral approaches a limit. 

Everything which has been stated for the lower limit @ may be 
repeated without modification for the upper limit 6. If the function 
J (@) is infinite for 2 =, we would define the integral pe J (x) dx to be 
the limit of the integral [’~ “f (x) da as « “approaches meros Wigs) 
is infinite at each limit, we would define [’ J (w)dx as the limit of 
the integral [” he. r)dx as e¢ and e' both approach zero independ- 
ently of each other. Let ¢ be any number between a and 6. Then 
we may write 





*The first part of the proposition may also be stated as follows: the integral has 
a limit if an exponent “ can be found (0 < «4 <1) such that the product (« — a)* f (aw) 
approaches a limit A as x approaches a,— the case where A = 0 not being excluded. 
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[rea = [Fae +f s@de, 


and each of the integrals on the right should approach a limit in 
this case. 

Finally, if f(#) becomes infinite for a value c¢ between a and 4, 
we would define the integral i J («)d« as the sum of the limits of 
the two integrals S *f (a) dx, ja ./(x)dx, and we would proceed 
in a similar manner if any number of discontinuities whatever lay 
between a and 8. 

It should be noted that the fundamental formula (6), which was 
established under the assumption that f(x) was continuous between 
a and 4, still holds when f(«) becomes infinite between these limits, 
provided that the primitive function F(x) remains continuous. For 
the sake of definiteness let us suppose that the function f(a) becomes 
infinite for just one value c between a and 6. Then we have 


b c-é b 
ate J (a) dx = lim J (a) dx + lim ih (eeu: 
a e’=0/0a e=0/c+e 


and if F'(#) is a primitive of f(x), this may be written as follows: 


[ro he = oe F(c —¢')— F(a)+ F(6) — F(e+e). 


Since the function F(#) is supposed continuous for x = ¢, F(e¢ + e) 
and F(e —e') have the same limit F(c), and the formula again 
becomes 


fro de = F(b)— F(a). 


The following example is illustrative : 


+1 da: qt 
a mes Seo. 
-1 


If the primitive function F(a) itself becomes infinite between a and 
b, the formula ceases to hold, for the integral on the left has as yet 
no meaning in that case. 

The formule for change of variable and for integration by parts 
may be extended to the new kinds of integrals in a similar manner 
by considering them as the limits of ordinary integrals. 


90. Infinite limits of integration. Let f(x) be a function of # which 
is continuous for all values of « greater than a certain number a. 
Then the integral i‘ f(a) dx, where (>a, has a definite value, no 
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matter how large Z be taken. If this integral approaches a limit 
as 2 increases indefinitely, that limit is represented by the symbol 


+0 


! S (a) da. 


If a primitive of f(x) be known, it is easy to decide whether the 
integral approaches a limit. For instance, in the example 


’ da 
pea ee Z 
5 eee are tan 


the right-hand side approaches 7/2 as / increases indefinitely, and 
this is expressed by writing the equation 


+0 BES _7 
pele 


Likewise, if a is positive and » —1 is different from zero, we have 


ede Meek wal at 1 
s hee teen (e-1 qgeale 


If » is greater than unity, the right-hand side approaches a limit as 
d increases indefinitely, and we may write 


Odes. k 
Me gh (uw —1) a" 


On the other hand, if » is less than one, the integral increases indefi- 
nitely with 2. The same is true for » =1, for the integral then 
results in a logarithm. 

When no primitive of f(a) is known, we again proceed by com- 
parison, noting that the lower limit a may be taken as large as we 
please. Our work will be based upon the following lemma: 








Let $(«) be a function which is positive for x >a, and suppose that 
the integral ifs ‘(@) dx approaches a limit. Then the integral IE *f (@) dx 
also approaches a limit provided that | f(«)|S¢é(«) for all values of 
x greater than a. 


The proof of this proposition is exactly similar to that given above. 
If the function f(#) can be put into the form 
_ ¥@) 
Le)! 
where the function y(a#) remains finite when z is infinite, the follow- 
ing theorems can be demonstrated, but we shall merely state them - 
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If the absolute value of W(x) is less than a fixed number M and 
pws greater than unity, the integral approaches a limit. 

If the absolute value of W(x) is greater than a positive number m 
and p. ts less than or equal to unity, the integral approaches no limit. 


For instance, the integral 
1 
cos ax 
al tp dx 


approaches a limit, for the integrand may be written 





COS ax _ al COS ax 
gh ie Se il 


oe? 





? 


and the coefficient of 1/a is less than unity in absolute value. 

The above rule is sufficient whenever we can find a positive num- 
ber » for which the product x“ f(a) approaches a limit different from 
zero as x becomes infinite. The integral approaches a limit if pw is 
greater than unity, but it approaches no limit if » is less than or 
equal to unity.* 

For example, the necessary and sufficient condition that the inte- 
gral of a rational fraction approach a limit when the upper limit 
increases indefinitely is that the degree of the denominator should 
exceed that of the numerator by at least two units. Finally, if we 
take 





where P and R are two polynomials of degree p and 7, respectively, 
the product x/?-? f(x) approaches a limit different from zero when 
x becomes infinite. The necessary and sufficient condition that the 
integral approach a limit is that p be less than 7/2 —1. 


91. The rules stated above are not always sufficient for determin- 
ing whether or not an integral approaches a limit. In the example 
J (©) = (sin x)/a, for instance, the product x" f(x) approaches zero if 
p is less than one, and can take on values greater than any given 
number if » is greater than one. If » =1, it oscillates between +1 
and —1. None of the above rules apply, but the integral does ap- 
proach a limit. Let us consider the slightly more general integral 





* The integral also approaches a limit if the product x f(x) (where «> 1) approaches 
zero as x becomes infinite. 
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sin & 
a=fe az ——_— dx, az0. 


The integrand changes sign for « =k. We are therefore led te 
study the alternating series 
(24) dy — 0, + A, —Ag+---+(—1)"a, + °:, 


where the notation used is the following: 


c i zy gin & 
sin x er: 
Ga ea — ee m=—f Cae 2 dx, reey 
0 w 7 
] . 
ae sin & 
CO OE | 
a 
nr 


Substituting y + n7 for x, the general term a, may be written 


Fe ; 
a =|! eay-nan SINY 
n 

y bm 


It is evident that the integrand decreases as 7 increases, and hence 
Qn41<4, Moreover the general term a, is less than fa/nr) dy, 
that is, than 1/n. Hence the above series is convergent, since the 
absolute values of the terms decrease as we proceed in the series, 
and the general term approaches zero. If the upper limit 7 hes 
between na and (n+1)7, we shall have 





Oh. == 











ax 


if 5 
fone ae 2 64,  O0-0<1, 
0 


where S, denotes the sum of the first » terms of the series (24). As 
J increases indefinitely, n does the same, a, approaches zero, and the 
integral approaches the sum S of the series (24). 

In a similar manner it may be shown that the integrals 


+ 0 +0 
af Sinn'da. at COs wae, 
0 0 


which occur in the theory of diffraction, each have finite values. 
The curve y = sin 2’, for example, has the undulating form of a sine 
curve, but the undulations become sharper and sharper as we go out, 
since the difference \/(m + 1) a — \/nm of two consecutive roots ot 
sin x” approaches zero as n increases indefinitely. 


Remark. This last example gives rise to an interesting remark. As increases 
indefinitely sin « oscillates between —1 and +1. Hence an integral may 
approach a limit even if the integrand does not approach zero, that is, even if 


IV, § 92] IMPROPER AND LINE INTEGRALS 183 


the x axis is not an asymptote to the curve y = f(x). The following is an example 
of the same kind in which the function f(x) does not change sign. The function 


Ay 
EO) S eee 
1+ 28 sin2a 
remains positive when «x is positive, and it does not approach zero, since 
S(kx) = kx. In order to show that the integral approaches a limit, let us con- 
sider, as above, the series 


Qo =F G1 +++ + On tess, 


(n+1)7 

? ax dx 

An = 1 Aare ae 
ee + x° sin*x% 


As @ varies from nz to (n + 1) z, ° is constantly greater than n®z®, and we may 
write 


where 








(n+1)7 
dx 
An<(n+1)z ee 
a ) if 14+ né x6 sin2a 


A primitive function of the new integrand is 


—_——___ arc tan (V1+ n°z6 tanz 
V1+ nox ( x ) 


and as « varies from nz to (n+1)z, tana becomes infinite just once, passing 
from + © to —o. Hence the new integral is equal (§ 77) to z/V1+ n®z®, and 


we have 
Cate) ae “ (n +1). 


n~ —— 3 
V1+ nox nN? 7 





It follows that the series Za, is convergent, and hence the integral f{ f@) da 
approaches a limit. 

On the other hand, it is evident that the integral cannot approach any limit 
if f(x) approaches a limit / different from zero when a becomes infinite. For 
beyond a certain value of x, f(x) will be greater than |h/2| in absolute value 
and will not change sign. 

The preceding developments bear a close analogy to the treatment of infinite 
series. The intimate connection which exists between these two theories is 
brought out by a theorem of Cauchy’s which will be considered later (Chapter 
VIII). We shall then also find new criteria which will enable us to determine 
whether or not an integral approaches a limit in more general cases than those 
treated above. 


92. The function I'(a). The definite integral 
+ 2 
(25) T(a) = i) w-le-edar 
0 


has a determinate value provided that a is positive. 
For, let us consider the two integrals 


1 l 
A EUG BUG, af DUAL ES BO, 
€ 1 
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where ¢ is a very small positive number and J is a very large positive number. 
The second integral always approaches a limit, for past a sufficiently large value 
of @ we have w¢-le-*<1/22, that is, e*>a%+1. As for the first integral, the 
product #!-@ f(x) approaches the limit 1 as a approaches zero, and the necessary 
and sufficient condition that the integral approach a limit is that 1 — a be less 
than unity, that is, that a be positive. Let us suppose this condition satisfied. 
Then the sum of these two limits is the function (a), which is also called Huler’s 
integral of the second kind. This function I'(a) becomes infinite as a approaches 
zero, it is positive when a is positive, and it becomes infinite with a. It has 
a minimum for a = 1.4616321---, and the corresponding value of I(a) is 
0.8856032---. 

Let us suppose that a>1, and integrate by parts, considering e~*dx as the 
differential of —e-*. ‘This gives 


+2 
T(a) =— [wa-le-a]t@ +(a— yf e4—-2e-xde, 
0 


but the product «*—1e—* vanishes at both limits, since a >1, and there remains 
only the formula 
(26) T'(a) = (a —1)T(a—1). 


The repeated application of this formula reduces the calculation of I'(a) to 
the case in which the argument @ lies between 0 and 1. Moreover it is easy to 
determine the value of ['(a) when @ is an integer. For, in the first place, 


+n 
ray =f e-eda =—[e-*]*” =1, 


and the foregoing formula therefore gives, for a = 2, 3, +--+, n-++, 
and, in general, if n is a positive integer, 


(27) T'(n) =1.2.8---(n—1)=(n—1)!. 


93. Line integrals. Let AB be an arc of a continuous plane curve, 
and let P(#, y) be a continuous function of the two variables 2 and 
y along 4B, where x and y denote the coérdinates of a point of AB 
with respect to a set of axes in its plane. On the are AB let us 
take a certain number of points of division m,, m.,-+-,m;,---, whose 
codrdinates are (#1, Y1); (Way Ye)y ***) (®iy Yi)) *°*, and then upon each 
of the ares m;_,m; let us choose another point »,; (€;, y;) at random 
Finally, let us consider the sum 


P(E, m) (1 — 2) + PEsy 2) 2 — a1) ++ 
+ PEs, i) (@; — @1) +: 
extended over all these partial intervals. When the number of points 


of division is increased indefinitely in such a way that each of the 
differences «; — x,;_, approaches zero, the above sum approaches a 


(28) 
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limit which is called the line integral of P(x, y) extended over the 
arc AB, and which is represented by the symbol 


ala P(x, y) da. 


In order to establish the existence of this limit, let us first sup- 
pose that a line parallel to the y axis cannot meet the are AB in 
more than one point. Let @ and 6 be the abscissz of the points 4 
and B, respectively, and let y= ¢(x) be the equation of the curve AB. 
Then (x) is a continuous fuuction of « in the interval (a, 6), by 
hypothesis, and if we replace y by $(«) in the function P(a, y), the 
resulting function ®(a) = P[a, ¢(x)] is also continuous. Hence we 
have 


PE, mi) ae PE; $(E:) ] = 2(E), 
and the preceding sum may therefore be written in the form 
B(E,) (#1 — 4) + PEs) (V2 — 1) +++ + OE) @ — Bi) +--+ 


It follows that this sum approaches as its limit the ordinary definite 


integral 
b b 
if (x) dx = Pla, $(x)]dx, 


and we have finally the formula 


f 2@ y) da ={ Phe, p(x) ]da. 


If a line parallel to the y axis can meet the arc AB in more than 
one point, we should divide the are 
into several portions, each of which y 
is met in but one point by any line 
parallel to the y axis. If the given 
are is of the form ACDB (Fig. 14), 
for instance, where C and D are 
points at which the abscissa has an 
extremum, each of the arcs AC, CD, 
DB satisfies the above condition, and 
we may write 


f P(x, y) da =f P(x, y) da +f P(a, y) dx +f P(x, y) da. 
J ACDB AC CD DB 


But it should be noticed that in the calculation of the three integrals 
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on the right-hand side the variable y in the function P(a, y) 
must be replaced by three different functions of the variable a, 
respectively. 

Curvilinear integrals of the form f[,, Q(z, y)dy may be defined 
in a similar manner. It is clear that these integrals reduce at once 
to ordinary definite integrals, but their usefulness justifies their 
introduction. We may also remark that the are AB may be com- 
posed of portions of different curves, such as straight lines, ares of 
circles, and so on. 

A case which oceurs frequently in practice is that in which the 
codrdinates of a point of the curve AB are given as functions of a 
variable parameter 

x= ot), y=); 

where $(¢) and y(t), together with their derivatives ¢'(¢) and y'(2), 
are continuous functions of ¢. We shall suppose that as ¢ varies 
from a to B the point (a, y) describes the arc AB without changing 
the sense of its motion. Let the interval (a, 8) be divided into a 
certain number of subintervals, and let ¢;_, and ¢; be two consecu- 
tive values of ¢ to which correspond, upon the are AB, two points 
m;_, and m; whose coordinates are (x;_,, y;_;) and (a,, y,), respec- 
tively. Then we have 


ae $'(4;) (¢; = ts-1)» 


where 6; lies between ¢,_, and ¢;. To this value 6; there corresponds 
a point (€;, y,;) of the arc m;_,m,; hence we may write 


=P(§; i) (&; — © 1) = =P $(G,), ¥(9;) | $'(4;,) C ti-1)) 


4r, passing to the limit, 


} B 
Jee Due 4 PLEO, YO] ol at. 


An analogous formula for fQdy may be obtained in a similar manner. 
Adding the two, we find the formula 


B 
0) f pdr + ady= [Lrg + av@yae 


which is the formula for change of variable in line integrals. Of 
course, if the are AB is composed of several portions of different 
curves, the functions (¢) and y(t) will not have the same form 
along the whole of AB, and the formula should be applied in that 
ease to each portion separately. 
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94. Area of a closed curve. We have already defined the area of a 
portion of the plane bounded by an are AWB, a straight line which 
does not cut that arc, and the two perpendiculars 4A 9, BB, let fall 
from the points A and B upon the straight line (§§ 65, 78, Fig. 9). 
Let us now consider a continuous closed curve of any shape, by 
which we shall understand the locus described by a point M whose 
coérdinates are continuous functions « = f(t), y = $(é) of a param- 
eter ¢ which assume the same values for two values ¢, and T of 
the parameter ¢. The functions f(t) and ¢(¢) may have several 
distinct forms between the limits ¢ and 7; such will be the case, 
for instance, if the closed contour C be composed of portions of 
several distinct curves. Let M), M1, Mo,---,M;_,, M;,---, M,-1, Mo 
denote points upon the curve C corresponding, respectively, to the 
values: t,t), tey ***y Hoy &, -**, t,-1, LF of the parameter, which 
increase from ft, to 7. Connecting these points in order by straight 
lines, we obtain a polygon inscribed in the curve. The limit 
approached by the area of this polygon, as the number of sides is 
indefinitely increased in such a way that each of them approaches 
zero, is called the area of the closed curve C.* This definition is 
seen to agree with that given in the particular ease treated above. 
For if the polygon 4)4Q,Q,::-BB)Ao (Fig. 9) be broken up into 
small trapezoids by lines parallel to 44, the area of one of these 
trapezoids is (x; — 2,;_,)[f(#,) + f@_1)]/2, or @—2,_) SE) 
where &, lies between x;_, and x;. Hence the area of the whole 
polygon, in this special case, approaches the definite integral 

Let us now consider a closed curve C which is cut in at most two 
points by any line parallel to a certain fixed direction. Let us 
choose as the axis of y a line parallel to this direction, and as the 
axis of x a line perpendicular to it, in such a way that the entire 
curve C’ lies in the quadrant #0y (Fig. 15). 

The points of the contour C project into a segment ad of the axis 
Ox, and any line parallel to the axis of y meets the contour C in at 
most two points, m, and m,. Let y; = y(x) and vy, = Y2(w) be the 
equations of the two arcs Am,B and AmB, respectively, and let 
us suppose for simplicity that the points 4 and B of the curve C 
which project into a and 0 are taken as two of the vertices of the 





* It is supposed, of course, that the curve under consideration has no double point, 
and that the sides of the polygon have been chosen so small that the polygon itself 


has no double point. 
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polygon. The area of the inscribed polygon is equal to the differ- 
ence between the areas of the two polygons formed by the lines Aa, 
ab, bB with the broken lines inscribed in the two ares Am,B and 
Am,B, respectively. Passing to the limit, it is clear that the area 
of the curve C is equal to the difference between the two areas 
bounded by the contours Am, BbaA and Am, BbaA, respectively, that 
is, to the difference between 
the corresponding definite in- 
tegrals 


i “ale x ie Wa(@) da. 


These two integrals represent 
the curvilinear integral [ydz 
taken first along Am,B and 
then along Am,B. If we 
agree to say that the contour 
C is described in the positive 
sense when an observer standing upon the plane and walking around 
the curve in that sense has the enclosed area constantly on his left 
hand (the axes being taken as usual, as in the figure), then the above 
result may be expressed as follows: the area Q enclosed by the 
contour C is given by the formula 


(30) Or -{ y dx, 
(C) 


where the line integral is to be taken along the closed contour C in 
the positive sense. Since this integral is unaltered when the origin 
is moved in any way, the axes remaining parallel to their original 
positions, this same formula holds whatever be 
the position of the contour C with respect to 








Fig. 15 


p 
the coordinate axes. 
Let us now consider a contour C of any form € ¢ 
whatever. We shall suppose that it is possible ¢ a 


to draw a finite number of lines connecting 

pairs of points on C in such a way that the CRS 
resulting subcontours are each met in at most 

two points by any line parallel to the y axis. ie 

Such is the case for the region bounded by the ears. 


contour C in Fig. 16, which we may divide into three subregions 
bounded by the contours amba, abndcga, ecdpe, by means of the 
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transversals ab and cd. Applying the preceding formula to each 
of these subregions and adding the results thus obtained, the line 
integrals which arise from the auxiliary lines ab and ed cancel each 
other, and the area bounded by the closed curve C is still given by 
the line integral — i y dx taken along the contour C in the positive 
sense. 

Similarly, it may be shown that this same area is given by the 
formula 


(31) 0) ={ x dy ; 
(C) 


and finally, combining these two formule, we have 


(32) a=5 [ xdy —ydz, 
2 Soy 


where the integrals are always taken in the positive sense. This 
last formula is evidently independent of the choice of axes. 
If, for instance, an ellipse be given in the form 


Ci Ut COSts y =bsint, 
its area is 


27 
= sf ab(cos*¢ + sin?t) dt = mab. 
0 


95. Area of a curve in polar coordinates. Let us try to find the 
area enclosed by the contour OAMBO (Fig. 17), which is composed 
of the two straight lines OA, OB, and the arc AMB, which is 
met in at most one 
point by any radius 
vector. Let us take 
O as the pole and a 
straight line Ox as / 
the initial line, and { 











let p= f(w) be the ne oe : 
equation of the are Seca a4 
AMB Fic. 17 


Inscribing a polygon in the are 4MB, with A and B as two of 
the vertices, the area to be evaluated is the limit of the sum of such 
triangles as OMM'. But the area of the triangle OMM' is 


1 | 0? 
are Ap) sad ae gtré ) 
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where « approaches zero with Aw. It is easy to show that all the 
quantities analogous to « are less than any preassigned number 
provided that the angles Aw are taken sufficiently small, and that 
we may therefore neglect the term «Aw in evaluating the limit. 
Hence the area sought is the limit of the sum 3p?Aw/2, that is, it 
is equal to the definite integral 


defo ces 
a p dw, 


1 


where w, and w, are the angles which the straight lines OA and OB 
make with the line Ox. 

An area bounded by a contour of any form is the algebraic sum 
of a certain number of areas bounded by curves like the above. If 
we wish to find the area of a closed contour surrounding the point 
O, which is cut in at most two points by any line through 0, for 
example, we need only let w vary from 0 to 277. The area of a con. 
vex closed contour not surrounding O (Fig. 17) is equal to the dif- 
ference of the two sectors OAMBO and OANBO, each of which may 
be calculated by the preceding method. In any case the area is 
represented by the lne integral 


1 
a ee 


taken over the curve C in the positive sense. This formula does 
not differ essentially from the previous one. For if we pass from 
rectangular to polar coédrdinates we have 


x = pCcosw, y =psna, 
dx = cos wdp — pSinwdw, dy = sinwdp + pcos wda, 
xdy —ydx = p'do. 


Finally, let us consider an arc AB whose equation in oblique 
coordinates is y= f(x). In order to find the area bounded by this 
are AMB, the x axis, and the two lines 44), BBo, which are parallel 
to the y axis, let us imagine a polygon inscribed in the arc 4B, and 
let us break up the area of this polygon into small trapezoids by 
lines parallel to the y axis. The area of one of these trapezoids is 


iu) + f@ 





i (a, — %_,)/sim @, 
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which may be written in the form (#,_, — 2,) f(&,) sin 6, where 
hes in the interval (#,_,, x;). Hence the area in question is equal 
to the definite integral 


x 
sin af S(«) dz, 


where x and X denote the abscissze 
of the points A and B, respectively. 

It may be shown as in the similar 
case above that the area bounded by 
any closed contour C whatever is given 


by the formula 
sf xdy — y dx. 
fa (C) 


Note. Given a closed curve C (Fig. 15), let us draw at any point 
M the portion of the normal which extends toward the exterior, 
and let a, 8 be the angles which this direction makes with the axes 
of x and y, respectively, counted from 0 to 7. Along the are Am,B 
the angle 6 is obtuse and dx = — dscos B. Hence we may write 


4h ONE -fy cos B ds. 
(Am, B) 


Along Bm, A the angle £ is acute, but dx is negative along Bm, A 
in the line integral. If we agree to consider ds always as positive, 
we shall still have dx = —dscos 8. Hence the area of the closed 
curve may be represented by the integral 


fy cos Bds, 


where the angle 8 is defined as above, and where ds is essentially 
positive. This formula is applicable, as in the previous case, to a 
contour of any form whatever, and it is also obvious that the same 
area is given by the formula 


fe cos ads. 


These statements are absolutely independent of the choice of axes. 











96. Value of the integral fxdy —ydx. It is natural to inquire what will 
be represented by the integral dy xdy —ydx, taken over any curve whatever, 
closed or unclosed. 
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Let us consider, for example, the two closed curves OAOBO and 
ApBqCrAsBtCuA (Fig. 19) which have one and three double points, respec- 
tively. It is clear that we may replace either of these curves by a combination 
of two closed curves without double points. Thus the closed contour OAOBO 
is equivalent to a combination of the 
two contours OAO and OBO. The 
integral taken over the whole contour 
is equal to the area of the portion 
OAO less the area of the portion 
OBO. Likewise, the other contour 
may be replaced by the two closed 
curves ApBgCrA and AsBtCuA, and 
the integral taken over the whole con- 
tour is equal to the sum of the areas of ApbsA, BtCqB, and ArCuA, plus twice 
the area of the portion AsBgCuA. This reasoning is, moreover, general. Any 
closed contour with any number of double points determines a certain number 
of partial areas o1, o2,+-:, Gp, of each of which it forms all the boundaries. 
The integral taken over the whole contour is equal to a sum of the form 





M101 + Megqg +++: + Myo, 


where m4, Mo, +++, Mp are positive or negative integers which may be found by 
the following rule: Given two adjacent areas o, o’, separated by an arc ab of the 
contour C, imagine an observer walking on the plane along the contour in the sense 
determined by the arrows ; then the coefficient of the area at his left is one greater 
than that of the area at his right. Giving the area outside the contour the coefti- 
cient zero, the coefficients of all the other portions may be determined successively. 

If the given arc AB is not closed, we may transform it into a closed curve by 
joining its extremities to the origin, and the preceding formula is applicable tu 
this new region, for the integral of xdy — ydx taken over the radii vectores OA 
and OB evidently vanishes. 


V. FUNCTIONS DEFINED BY DEFINITE INTEGRALS 


97. Differentiation under the integral sign. We frequently have to 
deal with integrals in which the function to be integrated depends 
not only upon the variable of integration but also upon one or more 
other variables which we consider as parameters. Let f(x, «) bea 
continuous function of the two variables # and a when « varies from 
2) to X and a varies between certain limits a and a,. We proceed 
to study the function of the variable a which is defined by the 
definite integral 


F(a) = iL fx, «) dx, 


where a is supposed to have a definite value between a, and a, and 
where the limits x and X are independent of a. 
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We have then 


(33) F(a + Aa) — F(a) =) [ f(x, a + Aa) — f(x, a)]dx. 


Since the function f(x, «) is continuous, this integrand may be made 
less than any preassigned number « by taking Aa sufficiently small. 
Hence the increment AF(«) will be less than e|X — «| in absolute 
value, which shows that the function F(a) is continuous. 

If the function f(x, w) has a derivative with respect to a, let us 
write 


F(a, a+ Aa) — f(x, a) = Aa[ f,(@, a)+ €], 


where ¢« approaches zero with Aa. Dividing both sides of (33) by 
Aa, we find : 


Xx x 
Met sa Fe) — fhe ade + f edx; 
a at a 


and if 7» be the upper limit of the absolute values of «, the absolute 
value of the last integral will be less than »|X — x,|. Passing to 
the limit, we obtain the formula 


dF 


(34) es ip f. (x, a) dx. 


In order to render the above reasoning perfectly rigorous we must 
show that it is possible to choose Aa so small that the quantity « 
will be less than any preassigned number y for all values of x between 
the given limits x, and X. This condition will certainly be satisfied 
if the derivative f(a, a) itself is continuous. For we have from 
the law of the mean 


S(@, «+ Aa) — f(x, a)= Aa f, (a, a + Oda), <a) gl 


and hence 
CH=, ae P Oka) —= 7, (ea). 


If the function f, is continuous, this difference e will be less than y 
for any values of # and a, provided that | Aq| is less than a properly 
chosen positive number / (see Chapter VI, § 120). 

Let us now suppose that the hmits X and a are themselves func- 
tions of a If AX and Az, denote the increments which correspond 
to an increment Aa, we shall have 
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F(a + Aa)— F(a) =| [ f(a, a + Aa) — f(a, a) | dx 
+f S(#, a+ Aa) dx 


XH + Ary 
=f F(x, «+ Aq) da ; 


or, applying the first law of the mean for integrals to each of the 
last two integrals and dividing by Aa, 


Fat ad— Fo) _ (1G e+ aI, ag 





Aa Aa 
+ 29 (X+ OMX, at Aa) 
ee 


Ar 


ie if (ig + Oo Ake, a Ka): 


As Ae approaches, zero the first of these integrals approaches the 
limit found above, and passing to the limit we find the formula 


dF #3 dX dx. 
(85) Fe =f fee arde + TIS a) — FF 9) 


which is the general formula for differentiation under the integral 
sign. 

Since a line integral may always be reduced to a sum of ordinary 
definite integrals, it is evident that the preceding formula may be 
extended to line integrals. Let us consider, for instance, the line 
integral 


F(a) =f PO y ade + Oe y a) dy 
AB 


taken over a curve 4B which is independent of a. It is evident that 
we shall have 


F'(a) fhe (x, y, x) dx + Q,(x, y, a) dy, 


where the integral is to be extended over the same curve. On the 
other hand, the reasoning presupposes that the limits are finite and 
that the function to be integrated does not become infinite between 
the limits of integration. We shall take up later (Chapter VIII, 
§ 175) the cases in which these conditions are not satisfied. 
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The formula (35) is frequently used to evaluate certain definite 
integrals by reducing them to others which are more easily calcu- 
lated. Thus, if a is positive, we have 


ah Seles Lore a Om 
Nines Sata ih oe a 
whence, applying the formula (34) » — 1 times, we find 


~ dx Oe feck ie 
== oe! Ae = a |p 
iar did daha nf (7? +a)" dar} e a = 


98. Examples of discontinuity. If the conditions imposed are not satisfied for 
all values between the limits of integration, it may happen that the definite inte- 
gral defines a discontinuous function of the parameter. Let us consider, for 
example, the definite integral 


iss sin aw dx 
F = 3 
) ii 1 — 2x cos@ + «a? 


1 








This integral always has a finite value, for the roots of the denominator are 
imaginary except when @ = kz, in which case it is evident that F(a) = 0. Sup- 
posing that sin w ~ 0 and making the substitution z = cos@ + ¢tsin a, the indefi- 
nite integral becomes 


sin a dx dt 
= = arc tang. 
1— 2xcos@ + x? 1+? 


Hence the definite integral F(a) has the value 


1—cosa@ —1l—cosa@ 
are tan { —————— } — arc tan | —————_—_ } 
sin @ sin @ 


where the angles are to be taken between — 7/2 and 7/2. But 





1—cos@ —l—.cosa@ 
x Sil 





sin a sin @ 





and hence the difference of these angles is + 2/2. In order to determine the 
sign uniquely we need only notice that the sign of the integral is the same as 
that of sina. Hence F(a) =+ 7/2 according as sin @ is positive or negative. 
It follows that the function F(a) is discontinuous for all values of a of the form 
kx. This result does not contradict the above reasoning in the least, however. 
For when « varies from —1 to +1 and @ varies from — eto +e, for example, 
the function under the integral sign assumes an indeterminate form for the sets 
of values a = 0,x =—1 and a=0,  =+1 which belong to the region in ques- 


tion for any value of e. 
It would be easy to give numerous examples of this nature. Again, consider 


the integral E 
i sin mae a 
z 
—-o 
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Making the substitution mx = y, we find 


cag +? siny 
SIN m2 § 
i Sea hid SS iE iy, 
bee eee ee 


where the sign to be taken is the sign of m, since the limits of the transformed 
integral are the same as those of the given integral if m is positive, but should 
be interchanged if m is negative. We have seen that the integral in the second 
member is a positive number NV ($91). Hence the given integral is equal to + NV 
according as m is positive or negative. If m= 0, the value of the integral is 
zero. It is evident that the integral is discontinuous for m = 0. 


VI. APPROXIMATE EVALUATION OF DEFINITE INTEGRALS 


99. Introduction. When no primitive of f(x) is known we may 
resort to certain methods for finding an approximate value of the 
definite integral (ase) dx. The theorem of the mean for integrals 
furnishes two limits between which the value of the integral musv 
he, and by a similar process we may obtain an infinite number of 
others. Let us suppose that (a) < f(a) <y(«x) for all values of x 
between @ and 6 (a<6). Then we shall also have 


i! ie i fa)ae < if “oan 


If the functions ¢(x) and y(«) are the derivatives of two known 
functions, this formula gives two limits between which the value of 
the integral must lie. Let us consider, for example, the integral 


ea soe 
oo Vise 


Now V1—2!= v1i— x? V1-+ x7, and the factor V1-+ x? lies 
between 1 and V2 for all values of a between zero and unity. 
Hence the given integral lies between the two integrals 





of dae i rf dat 

re Ae yee en a ee eee 

0 V1i-—a? V2 Jo Sie 

that is, between 7/2 and m/(2 V2). Two even closer limits may 
be found by noticing that (1+ 2?)-!/? is greater than 1— «?/2, 
which results from the expansion of (1+ w)~!/? by means of Taylor’s 


series with a remainder carried to two terms. Hence the integral 
/ is greater than the expression 


he dx il eda 
go Wage 0 V1— a2 
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The second of these integrals has the value 7/4 (§ 105); hence J 
hes between 77/2 and 3 7/8. 

It is evident that the preceding methods merely lead to a rough 
idea of the exact value of the integral. In order to obtain closer 
approximations we may break up the interval (a, 6) into smaller 
subintervals, to each of which the theorem of the mean for inte- 
grals may be applied. For definiteness let us suppose that the 
function f(#) constantly increases as « increases from a to b. Let 
us divide the interval (a, 6) into equal parts (6—a=nh). Then, 
by the very definition of an integral, [) : J(x)dx lies between the 
two sums 


SG) a Ga) ars Le al) as, 
S=h} f@-h) + fe 2h) + -- + fla + nh) t. 
If we take (S + s)/2 as an approximate value of the integral, the 


error cannot exceed |S —s|/2=|[(6—«a)/2n][f)—f(a)]|. The 
value of (S + s)/2 may be written in the form 


rs iOT ACE as CR RL 
2 ez) 











A flat™m—l1)h]+ f(a + nh) 
iy, 


Observing that §f(a+ ih) + f[a+@+1)h]ih/2 is the area of 
the trapezoid whose height is / and whose bases are f(a + th) and 
S(a+ih+h), we may say that the whole method amounts to 
replacing the area under the curve y = f(x) between two neighbor- 
ing ordinates by the area of the trapezoid whose bases are the two 
ordinates. This method is quite practical when a high degree of 
approximation is not necessary. 
Let us consider, for example, the integral 


‘dx 
og be 


Taking n = 4, we find as the approximate value of the integral 


t+ i+ t+ 52 +t) =o.7e209..., 


ane se Oba A 
and the error is less than 1/16 = .0625.* This gives an approxi- 
mate value of 7 which is correct to one decimal place, —3.1311---. 





* Found from the formula |S — s|/2. In fact, the error is about .00260, the exact 
value being 7/4. — TRANS. 
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If the function f(x) does not increase (or decrease) constantly as 
x increases from a@ to 6, we may break up the interval into sub- 
intervals for each of which that condition is satisfied. 


100. Interpolation. Another method of obtaining an approximate 
value of the integral FE) dx is the following. Let us determine 
a parabolic curve of order n, 


y = $(2) =a + get. + 4,2", 


which passes through (7 +1) points By, B,, ---, B, of the curve 
y =f(x) between the two points whose abscisse are a and 0. 
These points having been chosen in any manner, an approximate 
value of the given integral is furnished by the integral [¢@) dx, 
which is easily calculated. 

Let (xo, Yo), (15 Y1)s °°") (ny Ym) be the coordinates of the (n +1) 
points By, By, ---, B,. The polynomial ¢(z) is determined by 


Lagrange’s interpolation formula in the form 

b(%) = YoXo +MAri te + YiXi +--+ YXay 
where the coefficient of y; is a polynomial of degree n, 
(@ = o) ++ (@ = ® 1) @ = B41) + (& — &) 
(Gy — Ln oo ae 1) (2, 1)? ey: 


which vanishes for the given values x, x,,---, x,, except for r=~2,, 
and which is equal to unity when w#=a;. Hence we have 


b n b 
He $(«) dx =>) nf X,dz. 
Y i=0 g 


The numbers a, are of the form 
%=a4+6(6—a2), m~=a+A(b—a), ---, «%,=a+6,(b—a), 
where 0£@ <0,<---<6,S1. Setting ex =a+(b—a)t, the ap- 
proximate value of the given integral takes the form 

(36) (6 — a) (Koyo t+ Biys +--- + Kny,), 
where K; is given by the formula 

[Ko = = Oo) C=O) © — Oa) a= 9,) 
0 (0; — 69) «++ (0; — 6,1) (6; ~ 94.1) -+- (8; — 6,) 

If we divide the main interval (a, 6) into subintervals whose 

ratios are the same constants for any given function f(a) whatever, 


the numbers 65, 6;, -:-, #,, and hence also the numbers K,, are inde- 
pendent of f(z). Having calculated these coefficients once for all, 








dt. 
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it only remains to replace y, y,,---, y, by their respective values 
in the formula (36). 

If the curve f(x) whose area is to be evaluated is given graph- 
ically, it is convenient to divide the interval (a, 6) into equal parts, 
and it is only necessary to measure certain equidistant ordinates of 
this curve. Thus, dividing it into halves, we should take 6, = 0, 
6, =1/2, 6, =1, which gives the following como for the approxi- 
mate value of the integral: 


b—a 
emueticha (Yo + 491 + yo). 
Likewise, for n = 38 we find the formula 


he 
T= (yo + 811 + By + Ys); 


and for n = 4 
b—a zs 
i 50. (Tyo + 382y, + 124, + 82y3 + Ty,). 

The preceding method is due to Cotes. The following method, 
due to Simpson, is slightly different. Let the interval (a, 6) be 
divided into 2m equal parts, and let yo, 71, Ye; --+; Yo, be the ordi- 
nates of the corresponding points of division. Applying Cotes’ 
formula to the area which les between two ordinates whose indices 
are consecutive even numbers, such as y% and y2, v7, and y4, etc., we 
find an approximate value of the given area in the form 


je 
1 ==" Cin t din + yo) + (Ye + ys Fn) + 


afin Sets Aye) Yon) |» 


whence, upon simplification, we find Simpson’s formula: 


b—a 
f= Lye RY en 2 tT Ye Stl ono) 
HAYS Oe ate Yona ile 

101. Gauss’ method. In Gauss’ method other values are assigned 
the quantities 6;. The argument is as follows: Suppose that we 
can find polynomials of increasing degree which differ less and less 
from the given integrand f(#) in the interval (a, 6). Suppose, 
for instance, that we can write 


F(«) ae ete a & ain ayn? ar ae se Gp eae i R,, (x), 


where the remainder R,,(«) is less than a fixed number e, for all 
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values of a between a and d.* The coefficients a, will be in gen- 
eral unknown, but they do not occur in the calculation, as we shall 
see. Let 2, @, °°: %_, be values of « between a and 4, and let 
o(x) be a polynomial of degree x —1 which assumes the same 
values as does f(x) for these values of « Then Lagrange’s inter- 
polation formula shows that this polynomial may be written in the 
form 


p(x) = ys XnPm (@) + Ro, (0) WY (x) a ee teen, (®n-1) pe (x) , 


m= 0 

where ¢,, and W, are at most polynomials of degree n—1. It is 
clear that the polynomial ¢,,(z) depends only upon the choice of 
Ly, Ly, ***) Vy». On the other hand, this polynomial ¢,,(x) must 
assume the same values as does «™ fora = %, @ =a, -+-, © =a,_}. 
For, supposing that all the a’s except a, and also R,,(#) vanish, 
J(@) reduces to aa" and ¢$(x) reduces to a,,¢,,(~). Hence the 
difference x” — ¢,,(«) must be divisible by the product 


P(e). = (= ao) @ — Wp) s= (eee a) 
It follows that «” — $,,(x)= P,,Q,_,(@), where Q,,_,(x) is a poly- 
nomial of degree m — n, if m>mn; and that x” — ¢,,(x) = Oif m<n—1. 
The error made in replacing Lk) dx by [¢ (x)dx is evidently 
given by the formula 


2n-1 


(37) Dike i (2 — n(x) ] dae + iE “Re, (a) dx 
al SS Ry, @,) sit - (x) da. 


c=) 

The terms which depend upon the coefficients a, a, ---, @, _, vanish 
identically, and hence the error depends only upon the coefficients 
Oy Syiy ***) Gn, and the remainder R,,(#). But this remain- 
der is very small, in general, with respect to the coefficients 
Oy Trois **ty %n—1- Hence the chances are good for obtaining a 
high degree of approximation if we can dispose of the quantities 
Loy ®, +++, ,_, in such a way that the terms which depend upon 
Aq, E419 ***y &_—1 Also vanish identically. For this purpose it is 
necessary and sufficient that the n integrals 


b b b 
f Pete f P.Ade, 2) f Pent 


* This is a property of any function which is continuous in the interval (a, b), 
according to a theorem due to Weierstrass (see Chapter IX, § 199). 
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should vanish, where Q; is a polynomial of degree 7. We have 
already seen (§ 88) that this condition is satisfied if we take P, of 


the form 
qd” 
P,= 55 [(@— a) (@ — 5"). 


It is therefore sufficient to take for a, 2, ---, x,_, the roots of 
the equation P,, = 0, and these roots all lie between a and 0. 

We may assume that a = — 1 and 6 = +1, since all other cases 
may be reduced to this by the substitution # = (b+) /2+t(b—a) /2. 
In the special case the values of 2, x,, ---, 2,_, are the roots of 
Legendre’s polynomial X,. The values of these roots and the 
values of K; for the formula (36), up to n = 5, are to be found to 
seven and eight places of decimals in Bertrand’s Traité de Calcul 
éntégral (p. 342). 

Thus the error in Gauss’ method is 


b n—l b 
i R,, (#) dx — pa Pag(o) f W(x) dz, 


i=0 





where the functions , (a) are independent of the given integrand. 
In order to obtain a limit of error it is sufficient to find a limit of 
R,,(x), that is, to know the degree of approximation with which 
the function /(#) can be represented as a polynomial of degree 
2n —1 in the interval (a, 4). But it is not necessary to know 
this polynomial itself. 

Another process for obtaining an approximate numerical value of 
a given definite integral is to develop the function f(x) in series and 
integrate the series term by term. We shall see later (Chapter VIII) 
under what conditions this process is justifiable and the degree of 
approximation which it gives. 


102. Amsler’s planimeter. A great many machines have been invented to 
measure mechanically the area bounded by a closed plane curve.* One of the 
most ingenious of-these is Amsler’s planimeter, whose theory affords an interest- 
ing application of line integrals. 

Let us consider the areas A; and A, bounded by the curves described by two 
points A; and A, of a rigid straight line which moves in a plane in any manner 
and finally returns to its original position. Let (#1, y1) and (#2, yz) be the codr. 
dinates of the points A; and Ag, respectively, with respect to a set of rectangu- 
lar axes. Let / be the distance A; Ao, and @ the angle which A, A, makes with 





* A description of these instruments is to be found in a work by Abdank- 
Abakanowicz: Les intégraphes, la courbe intégrale et ses applications (Gauthier. 
Villars, 1886). 
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the positive 2 axis. In order to define the motion of the line analytically, 71, ¥1. 
and @ must be supposed to be periodic functions of a certain variable parameter ¢ 
which resume the same values when ¢ is increased by 7. We have 22 =a +! cos, 
Yo = y1 + lsin 6, and hence 


X_ dYy2 — Y2 dk, = % dy, — yi dx, + Pde 
+ (cos 0 dy; — sin 0 dx, + 2, cosdé + y; sin 6 dé). 


The areas A, and Ag of the curves described by the points A; and Ag, under the 
general conventions made above (§ 96), have the following values : 
1 il 
b= 5 fmdu — nde, ho = 5 f eadye —yodits. 
Hence, integrating each side of the equation just found, we obtain the equation 


2 
Ag = A+ fut : [ fcosedus — sin adn + f (ercose + yssine) de, 


where the limits of each of the integrals correspond to the values tp and ft + T 
of the variable ¢. It is evident that {dé = 2K7, where Kis an integer which 
depends upon the way in which the straight line moves. On the other hand, 
integration by parts leads to the formule 


fmcos ede = msin@— f'sin dn, 


Jf visin odo =— y,cos 6 + {cos ody. 


But x, sin 6 and y; cos @ have the same values fort=f)andt=t%+T7. Hence 
the preceding equation may be written in the form = 


Ag =A, 4+ Kxrl? + 1 cos ody, — sin @ dg. 


Now let s be the length of the arc described by A, counted positive in a certain 
sense from any fixed point as origin, and let @ be the angle which the positive 
direction of the tangent makes with the positive 2 axis. Then we shall have 


cos dy; — sin 6 da, = (sin a cos 6 — sin @ cos a) ds = sinV ds, 


where V is the angle which the positive direction of the tangent makes with the 
positive direction A, A, of the straight line taken as in Trigonometry. The 
preceding equation, therefore, takes the form 


(38) Ao = Ay + Kn? + if sinVas. 


Similarly, the area of the curve described by any third point As of the straight 
line is given by the formula 


(39) Ap = Ay + Ka¥24-0 [sinvas, 


where U’ is the distance A, A 3. Eliminating the unknown quantity fsinV ds 
between these two equations, we find the formula 


Vay —1Ag =(U —) A + Kalil —V), 
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which may be written in the form 
(40) Ay (23) + Ag (31) + Ag (12) + Km (12) (28) (81) = 0, 


where (ik) denotes the distance between the points A; and A; (i, k =1, 2, 8) 
taken with its proper sign. As an application of this formula, let us consider 
a straight line A; A» of length (a + b), whose extremities A; and A» describe the 
same closed convex curve C. The point A3, which divides the line into seg- 
ments of length a and b, describes a closed curve C’ which lies wholly inside C. 
In this case we have 


As=A1, (12)=a+b, (23)=-3, (31)=-a, K=1; 


whence, dividing by a + b, 
Ay — As = mab. 


But A; — Ag is the area between the two curves CO and ©’. Hence this area is 
independent of the form of the curve C. This theorem is due to Holditch. 

If, instead of eliminating fsinV ds between the equations (88) and (39), we 
eliminate A,;, we find the formula 


(41) As = Ag + Ka (V2—P) 4+ (UV — i) fsinVas. 


Amsler’s planimeter affords an application of this formula. Let A;A2A3 bea 
rigid rod joined at A» with another rod OA. The point O being fixed, the point 
A3, to which is attached a sharp pointer, is made to describe the curve whose area 
is sought. The point A», then 
describes an are of a circle or 
an entire circumference, accord- 
ing to the nature of the motion. 
In any case the quantities Ae, K, 
l, ’ are all known, and the area 
As can be calculated if the in- 
tegral fsin Vds, which is to be 
taken over the curve C; described 
by the point A, can be evaluated. 
This end A, carries a graduated 
circular cylinder whose axis coin- 
cides with the axis of the rod A; A3, and which can turn about this axis. 

Let us consider a small displacement of the rod which carries A; A2 Az ints 
the position Aj A$A%. Let @ be the intersection of these straight lines. About 
Q as center draw the circular arc Aj@ and drop the perpendicular Aj P from 
Aj{upon A;A,g. We may imagine the motion of the rod to consist of a sliding 
along its own direction until A; comes to a, followed by a rotation about Q which 
brings a to Aj. In the first part of this process the cylinder would slide, with- 
out turning, along one of its generators. In the second part the rotation of 
the cylinder is measured by the arc aAj. The two ratios @Aj{/A{P and 
A{ P/arc A; A{ approach 1 and sin V, respectively, as the arc A{ A, approaches 
zero. Hence wA{ = As(sinV + e), where e approaches zero with As. It follows 
that the total rotation of the cylinder is proportional to the limit of the sum 
ZAs(sinV +), that is, to the integral fsinVds. Hence the measurement of 
this rotation is sufficient for the determination of the given area. 





Fig. 20 
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EXERCISES 


1k, Show that the sum 1/n + 1/(n+1)+--:+1/2n approaches log 2 as n 
increases indefinitely. 

[Show that this sum approaches the definite integral fa [1/(1 + x)]da& as its 
limit. | 


2. As in the preceding exercise, find the limits of each of the sums 





Wo je) eg ie Ae eee 
n? +1 n? + 22 n2 + (n—1)?’ 
1 1 1 








+ — +--+ + — 
Vrt—1 Vn — 2 Vint —(n—1)? 


by connecting them with certain definite integrals. In general, the limit of 


the sum 
yi), 
1=0 


as n becomes infinite, is equal to a certain definite integral whenever ¢(i, n) is 
a homogeneous function of degree — 1 in i and n. 


3. Show that the value of the definite integral 4 fake * log sing dx is 
— (z/2) log 2. 
[This may be proved by starting with the known trigonometric formula 


(n—1)x n 


Fa Sy HE ‘ 
sin — sin —-:--Sin = ——-, 
f Nn n Qn-1 


or else by use of the following almost self-evident equalities : 


5 ; : iL /fB sin 2x 
] = ] —— 
1 og sin x dx i og cos x dx 5 Hi log ( 5 ) ae. 


4. By the aid of the preceding example evaluate the definite integral 


2 
(: — ©) tan de. 
fs 2 


5. Show that the value of the definite integral 


1 
] 
og (1 + a) dx 
i 1+ 2 
is (7/8) log 2. 


[Set « = tan ¢ and break up the transformed integral into three parts. ] 





6*, Evaluate the definite integral 


if log (1 — 2a cosx + a?) dz. 
[Porsson.] 
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[Dividing the interval from 0 to z into n equal parts and applying a well-known 
formula of trigonometry, we are led to seek the limit of the expression 


4 a-—1 
eH | m —1) | 
os [ (a ) 


as n becomes infinite. If @ lies between —1 and +1, this limit is zero. If 
a2>1, it is wloga®, Compare § 140.] 


7. Show that the value of the definite integral 


= sin x dx 
? 
0 © WV1— 2a cosz + a2 


where @ is positive, is 2 if @<1, and is 2/a ifa@>1. 








8*. Show that a necessary and sufficient condition that f(x) should be inte- 
grable in an interval (a, b) is that, corresponding to any preassigned number e, 
a subdivision of the interval can be found such that the difference S — s of the 
corresponding sums S and s is less than e. 


9. Let f(a) and ¢() be two functions which are continuous in the interval (a,b), 
and let (a, £1, %2,---, 6) be a method of subdivision of that interval. If &;, n; 
are any two values of « in the interval (a;_1, x;), the sum 2/f(&) (n:) (a: — %i-1) 
approaches the definite integral ie J(&) o(x) dx as its limit. 


10. Let f(x) be a function which is continuous and positive in the interval (a, b). 
Show that the product of the two definite integrals 


de 


a F(z) 


is a minimum when the function is a constant. 


f feyae, 


11. Let the symbol ie denote the index of a function (§77) between 2 
and z;. Show that the following formula holds: 


oy pan eas 
TREO ahe Fe” 


where e=+1 if f(xo) >0 and f(%1) <0, e=—1 if f(a) <0 and f(x;)>0, and 
e=0 if f(xzo) and f(x) have the same sign. 

[Apply the last formula in the second paragraph of § 77 to each of the func- 
tions f(x) and 1/f(«). ] 


12*. Let U and V be two polynomials of degree n and n — 1, respectively, 
which are prime to each other. Show that the index of the rational fraction 
V/U between the limits — o and + o is equal to the difference between the 
number of imaginary roots of the equation U + iV = 0 in which the coefficient 
of i is positive and the number in which the coefficient of 7 is negative. 

(Hermite, Bulletin de la Société mathématique, Vol. VII, p. 128.] 


13*, Derive the second theorem of the mean for integrals by integration by 
parts. 
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[Let f(x) and ¢(x) be two functions each of which is continuous in the inter 
val (a, b) and the first of which, f(z), constantly increases (or decreases) and 
has a continuous derivative. Introducing the auxiliary function 


(x) = [ 9) dx 
and integrating by parts, we find the equation 
b 
if F(a) $(2) de = f(b) 0) — als f(a) &(a) da. 


Since f’(z) always has the same sign, it only remains to apply the first theorem 
of the mean for integrals to the new integral. ] 


14. Show directly that the definite integral fady — ydx extended over a 
closed contour goes over into an integral of the same form when the axes are 
replaced by any other set of rectangular axes which have the same aspect. 


15. Given the formula 


b 
Gp cos Ax dt = ; (sin \d — sin Aa), 
a 
evaluate the integrals 


b b 
Jie vp t+1sin ra da, Hf x? cos hx dx. 
a a 


16. Let us associate the points (x, y) and (a, y’) upon any two given curves 
C and C’, respectively, at which the tangents are parallel. The point whose 
coérdinates are x; = px + qv’, yi = py + gy’, where p and q are given constants, 
describes a new curve Cy. Show that the following relation holds between the 
corresponding arcs of the three curves: 


Sp =a psiae qs% 


17. Show that corresponding arcs of the two curves 


x=tf’(t)—f(t) +¢(t), oe (=FO-FO — #0, 
y=ft) —te’(H + o), y =f (th) + te’) -— o 


have the same length whatever be the functions f(t) and ¢(t). 


18. From a point M of a plane let us draw the normals MP), ---, MP, to 
n given curves Cy, Cz,---, C, which lie in the same plane, and let J; be the 
distance MP;. The locus of the points M, for which a relation of the form 
F(k, le, +++, th) =0 holds between the n distances l;, is a curve T. If lengths 
proportional to 6F/él; be laid off upon the lines MP;, respectively, according to 
a definite convention as to sign, show that the resultant of these n vectors gives 
the direction of the normal to T at the point M. Generalize the theorem for 
surfaces in space. 


19, Let C be any closed curve, and let us select two points p and p’ upon the 
tangent to C at a point m, on either side of m, making mp = mp’. Supposing 
that the distance mp varies according to any arbitrary law as m describes the 
curve C, show that the points p and p’ describe curves of equal area. Discuss 
the special case where mp is constant. 
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20. Given any closed convex curve, let us draw a parallel curve by laying oft 
a constant length 7 upon the normals to the given curve. Show that the area 
between the two curves is equal to + 7/? + si, where s is the length of the given 
curve. 


21. Let C be any closed curve. Show that the locus of the points A, for 
which the corresponding pedal has a constant area, is a circle whose center is 
fixed. 

[Take the equation of the curve C in the tangential form 


xcost + ysint = f(t).] 


22. Let C be any closed curve, Cj its pedal with respect to a point A, and Cy 
the locus of the foot of a perpendicular let fall from A upon a normal to C. 
Show that the areas of these three curves satisfy the relation A = A; — Ag. 

[By a property of the pedal (§ 36), if p and w are the polar coordinates of a point 
on C,, the codrdinates of the corresponding point of Cz are p’ and w + 2/2, and 
those of the corresponding point of C are r = Vp? + p’2 and @ = w + arc tan p’/p. | 


23. If acurve C rolls without slipping on a straight line, every point A which 
is rigidly connected to the curve C describes a curve which is called a roulette. 
Show that the area between an arc of the roulette and its base is twice the area 
of the corresponding portion of the pedal of the point A with respect to C. Also 
show that the length of an arc of the roulette is equal to the length of the corre- 


sponding arc of the pedal. [Serer] 


[In order to prove these theorems analytically, let X and Y be the coérdi- 
nates of the point A with respect to a moving system of axes formed of the 
tangent and normal at a point Mon C. Let s be the length of the are OM 
counted from a fixed point O on C, and let w be the angle between the tangents 
at Oand M. First establish the formule 


ds + aX = Ydw, dY+ Xdw=0, 
and then deduce the theorems from them. ] 


24*, The error made in Gauss’ method of quadrature may be expressed in 
the form 





fe2nr(&) ‘ 2 [ 192 4325-7 2 
foe ok one 1 Li ee Ons ba 


where é lies between —1 and +1. (Mansion, Comptes rendus, 1886.] 


CHAPTER V 
INDEFINITE INTEGRALS 


We shall review in this chapter the general classes of elemen- 
tary functions whose integrals can be expressed in terms of ele- 
mentary functions. Under the term elementary functions we shall 
include the rational and irrational algebraic functions, the exponen- 
tial function and the logarithm, the trigonometric functions and 
their inverses, and all those functions which can be formed by a 
finite number of combinations of those already named. When the 
indefinite integral of a function f(x) cannot be expressed in terms 
of these functions, it constitutes a new transcendental function. 
The study of these transcendental functions and their classification 
is one of the most important problems of the Integral Calculus. 


I. INTEGRATION OF RATIONAL FUNCTIONS 


103. General method. Every rational function f(x) is the sum of 
an integral function E(x) and a rational fraction P(#)/Q(a#), where 
P(x) is prime to and of less degree than Q(x). If the real and 
imaginary roots of the equation Q(x) be known, the rational frac- 
tion may be decomposed into a sum of simple fractions of one or the 
other of the two types 

A Mx+ N 
@—ay" [@— alt BP 
The fractions of the first type correspond to the real roots, those 
of the second type to pairs of imaginary roots. The integral of 
the integral function E(x) can be written down at once. The inte- 
grals of the fractions of the first type are given by the formule 








sda oe cee att 
(*@—a)™ (m—1)(@—ayr-©? ifm >1; 

fiz = A log (x — a), ited 
Shy 


For the sake of simplicity we have omitted the arbitrary constant C, 
which belongs on the right-hand side. It merely remains to examine 
208 
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the simple fractions which arise from pairs of imaginary roots. 
In order to simplify the ce mree ponding integrals, let us make the 
substitution 

x=a+ Bt, dx = Bdt. 


The integral in question then becomes 
{Soe Ma +N ne nf EEE ae 
ne? = a)? + Be) ~ QR) (1+ ae ? 


and there remain two kinds of integrals : 


ie t dt i at 
a =e Dal el ae a 


Since ¢d¢ is half the differential of 1+ 7’, the first of these inte- 
grals is given, if nm > 1, by the formula 





tdt 1 Br-? 


Ce ECan CCE 





_or, if m =1, by the formula 


Fete cv 0y=}im(=QP) 


The only integrals which remain are those of the type 
dt 
(1 + t?\" 
If n =1, the value of this integral is 


um = arc tan t = arc tan 
1+72 142 


If n is greater than unity, the calculation of the integral may be 
reduced to the calculation of an integral of the same form, in which 
the exponent of (1+ 2?) is decreased by unity. Denoting the inte- 
gral in question by J, we may write 


Is war aoa ae t= (—S dt 
= Sher: a+) Grey “O) Gt a i) @+ey 


From the last of these integrals, taking 


wali tanga he) See ha thee 
u=t, dv = al io Py -. 2(n = ‘Dye 4 ¢2yr-2 


Co 
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and integrating by parts, we find the formula 











dt t ai J ip dt : 
Gey 221) Gee are) (Pr) ae 
Substituting this value in the equation for /,, that equation becomes 
2s i 
oz ip), = 7 Fa 7 2(n —1)(14 #?)"7? 


Repeated applications of this formula finally lead to the integral 
I,=arctant. Retracing our steps, we find the formula 

(2n — 3)(2n — 5)---3.1 

" (2n — 2)(2n — 4)-+-4.2 





arc tant + R(t), 


where R(f) is a rational function of ¢ which is easily calculated 
We will merely observe that the denominator is (1+ ¢?)"—1, and that 
the numerator is of degree less than 2n — 2 (see § 97, p. 192). 

It follows that the integral of a rational function consists oz 
terms which are themselves rational, and transcendental terms of 
one of the following forms: 

xL—a 

B 

Let us consider, for example, the integral ifsc: —1)]|dz. The 
denominator has two real roots + 1 and — 1, and two imaginary 
roots +7and—iz. We may therefore write 





log(a —a), log[(# — a)*+ 7], are tan 


LEP ae ged B Ca =D 
oa feet 142? 





Tn order to determine A, multiply both sides by « — 1 and then set 
x«=1. This gives A =1/4, and similarly B=—1/4. The iden. 
tity assumed may therefore be written in the form 





1 1 it it Ca + D 
we Ea Sp ETL Saree 
or, simplifying the left-hand side, 
a) aa eon ie) 





21a) ee 
It follows that C = 0 and D = —1/2, and we have, finally, 
1 it il 1 


e—1° d(e@—1) 4@41) 241)’ 
which gives 


if da Uyjefee kya 
ae = lee: 0$ meet — 9 are tana. 
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Note. The preceding method, though absolutely general, is not 
always the simplest. The work may often be shortened by using 
a suitable device. Let us consider, for example, the integral 


If n > 1, we may either break up the integrand into partial frac- 
tions by means of the roots + 1 and — 1, or we may use a reduction 
formula similar to that for J,. But the most elegant method is ts 
make the substitution « = (1 + z)/(1 — 2), which gives 

4z 2 dz 


aha = —_——_ => ——— 
x il Cie 2? dx (1 — 2)? 


ea @—i1p# al (1 darn, 


Developing (1 — z)*"~? by the binomial theorem, it only remains 
to integrate terms of the form Az”, where » may be positive or 
negative. 


104. Hermite’s method. We have heretofore supposed that the 
fraction to be integrated was broken up into partial fractions, which 
presumes a knowledge of the roots of the denominator. The fol- 
lowing method, due to Hermite, enables us to find the algebraic 
part of the integral without knowing these roots. and it involves 
only elementary operations, that is to say, additions, multiplications, 
and divisions of polynomials. 

Let f(x)/F(x) be the rational fraction which is to be integrated. 
We may assume that f(~) and F(«) are prime to each other, and 
we may suppose, according to the theory of equal roots, that the 
oolynomial F(#) is written in the form 


Fa) =X, 21 Xt xe 


where X,, X2,---, X, are polynomials none of which have multiple 
roots and no two of which have any common factor. We may now 
break up the given fraction into partial fractions whose denomina- 


7 7p. 
tors are X,, X3,---, X>: 


fe) _ A, 
F(x) X, ‘hii Ney a i xe 











where A, is a polynomial prime to X;. For, by the theory of high- 
est common divisor, if X and Y are any two polynomials which are 
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prime to each other, and Z any third polynomial, two other poly- 
nomials 4 and B may always be found such that 


BX AA Yo 4. 


Let us set X = X,, Y= X3--. X?, and Z= f(x). Then this identity 
becomes 
BAy + AKA a X2 = H(z), 
or, dividing by F(a), 
S(@) __ A B 
Fa) = ee 





It also follows from the preceding identity ‘that if f(x) is prime to 
F(x), A is prime to X, and B is prime to X}.-- X}. Repeating the 
process upon the fraction 
B 
Oe 
and so on, we finally reach the form given above. 
It is therefore sufficient to show how to obtain the rational part 
of an integral of the form 
Ade, 
gp” 
where $(«) is a polynomial which is prime to its derivative. Then, 
by the theorem mentioned above, we can find two polynomials B 


and C such that 
B$(e) + CH(e) = 


and hence the preceding integral may be written in the form 


{2 = [ MAE ae = = pat fot a 
¢” go 


If n is greater than unity, taking 











—1 


= (n = 1) gr) 
and integrating by parts, we get 


pele: C il el 
| Oe == genes tae gene 


whence, substituting in the preceding equation, we find the formula 


Aide Co (Aide 
go (@ a1ye"? el 


tae 
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where 4, is a new polynomial. If n> 2, we may apply the same 
process to the new integral, and so on: the process may always be 
continued until the exponent of ¢ in the denominator is equal to 
one, and we shall then have an expression of the form 


A dx f y de 
oe =R@ +f $ 


where R(x) is a rational function of x, and yw is a polynomial whose 
degree we may always suppose to be less than that of ¢, but which 
is not necessarily prime to ¢. To integrate the latter form we must 
know the roots of ¢, but the evaluation of this integral will intro- 
duce no new rational terms, for the decomposition of the fraction 
y/ leads only to terms of the two types 


A Ma+ N 
2a (@ — a)? + 8? 

each of which has an integral which is a transcendental function. 

This method enables us, in particular, to determine whether the 
integral of a given rational function is itself a rational function. 
The necessary and sufficient condition that this should be true is 
that each of the polynomials like y should vanish when the process 
has been carried out as far as possible. 





It will be noticed that the method used in obtaining the reduction formula 
for I, is essentially only a special case of the preceding method. Let us now 


consider the more general integral 
{» 


da ; 
laere 40, B?-AC#O. 


From the identity 
A(Aa? + 2Bx + C) — (Az + B)? = AC— B? 





it is evident that we may write 











dx = dx 
(Ag? + 2Bx+C)" AC — B? (Ax? + 2Ba + C)r-1 


1 (Aa + B)de 
enabled Mig haar 
oom | “+ P) ae + 2Be + 0) 





Integrating the last integral by parts, we find 


d= — 
jo +”) (aaa + 2Ba + Oy" 2(u —1)(Aa? + 2Ba + Cyst 








da 
+ on —2.) (da? + 2Be + yr-1 
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whence the preceding relation becomes 


i fe Ag + B 
(Aw? + 2Br4+ CC)? 2(n—1)\(AC— iis a + 2Be + C)r-1 
+ 








2n —3 dx 
ov e- B? (Ag? + 2Bx + C)r-1 





Continuing the same process, we are led eventually to the integral 


dx 
Ax? + 2Bae + C’ 


which is a logarithm if B2 — AC>0, and an arctangent if B? - AC <0. 
As another example, consider the integral 


3 as 
523 + 82 —1 a 
(a? + 8” + 1)8 
From the identity 
5a8 + 8a — 1 = 6x (x? +1) — (a8 + 8241) 


it is evident that we may write 


5a3 + 8a —1 6a (a? + 1) dx 
de = - dx : 
(a? + 3x + 1)8 (x3 + 3x + 1)8 (a? + 38x” + 1)? 


Integrating the first integral on the right by parts, we find 





me 6 (a2 lida 
(38% 4-1)° Ere ae aoe 


whence the value of the given integral is seen to be 


| ee? —2 
(8 + 3x + 1)8 (x8 + 3x + 1)? 

Note. In applying Hermite’s method it becomes necessary to solve the fol- 
lowing problein: given three polynomials A, B, C, of degrees m, n, p, respectively, 
two of which, A and B, are prime to each other, find two other polynomials u and v 
such that the relation Au + Bu = C is identically satisfied. 

In order to determine two polynomials u and v of the least possible degree 
which solve the problem, let us first suppose that p is at most equal to m + n — 1. 
Then we may take for uw and v two polynomials of degrees n — 1 and m — 1, 
respectively. The m+ unknown coefficients are then given by the system of 
m+n linear non-homogeneous equations found by equating the coefficients. 
For the determinant of these equations cannot vanish, since, if it did, we could 
find two polynomials u and v of degrees n — 1 and m — 1 or less which satisfy 
the identity Au + Bv=0, and this can be true only when A and B have a 
common factor. 

If the degree of C is equal to or greater than m + n, we may divide C by AB 
and obtain a remainder OC” whose degree is less than m+n. ThenC = ABQ + C’, 
und, making the substitution uw — BQ = wu, the relation Au + Bv = C reduces to 
Au; + Bv=C’. This is a problem under the first case. 
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105. Integrals of the type f R(x, \/Ax? + 2Bx + C) dx. After the 
integrals of rational functions it is natural to consider the inte- 
grals of irrational functions. We shall commence with the case in 
which the integrand is a rational function of « and the square root 
of a polynomial of the second degree. In this case a simple substitu- 
tion eliminates the radical and reduces the integral to the preceding 
case. This substitution is self-evident in case the expression under 
the radical is of the first degree, say aw +b. If we setax+b=?7, 
the integral becomes 


eae Stk 2 2 
fx, Vax + b) de = fal! °F 2 ) ae, 


and the integrand of the transformed integral is a rational function. 
If the expression under the radical is of the second degree and 
has two real roots a and J, we may write 





CU, 


VAG —)@—5) = (@—b) 4/42 —4, 


and the substitution 





je ye 4G 0F 
ee aa nied 2 





d 


actually removes the radical. 

If the expression under the radical sign has imaginary roots, the 
above process would introduce imaginaries. In order to get to the 
bottom of the matter, let y denote the radical VW Ax? + 2Ba 4+ C. 
Then 2 and y are the codrdinates of a point of the curve whose 





equation is 
(4) y= Ax? + 2Ba+C, 


and it is evident that the whole problem amounts to expressing the 
coordinates of a point upon a conic by means of rational functions 
of a parameter. It can be seen geometrically that this is possible. 
For, if a secant 
y— p= t@— 2) 

be drawn through any point (a, 8) on the conic, the codrdinates of 
the second point of intersection of the secant with the conic are 
given by equations of the first degree, and are therefore rational 
functions of ¢. 

If the trinomial Ax? + 2Bx+C has imaginary roots, the coefti- 
cient A must be positive, for if it is not, the trinomial will be 
negative for all real values of x. In this case the conic (1) is an 
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hyperbola. A straight line parallel to one of the asymptotes of 
this hyperbola, 





ya=aVvAtt, 
cuts the hyperbola in a point whose coérdinates are 
C—?t — ¢ 
= = ; =t+ VA ———— 
ee Oe Tee ie, 


If A < 0, the conic is an ellipse, and the trinomial Aw? + 2Bx+C 
must have two real roots a and 4, or else the trinomial is negative 
for all real values of x. The change of variable given above is pre- 
cisely that which we should obtain by cutting this conic by the 
moving secant 

y =t(@ — a). 


As an example let us take the integral 


dp dx : 
(a? -+ k) Va? +k 


The auxiliary conic y? = x? + xk is an hyperbola, and the straight line 
x+y =t, which is parallel to one of the asymptotes, cuts the hyper- 
bola in a point whose coédrdinates are 


eG ieee rn, eee 
salty revert¥lt) 


Making the substitution indicated by these equations, we find 


at aly {4 At de Oty 2 
60} hie ae P+ ke 


or, returning to the variable «, 


i dx 2—-Ver+k x 1 








Sar. 


(@@+hyi kvot+kh kvVortk hk 
where the right-hand side is determined save for a constant term. 
In general, if AC — B? is not zero, we have the formula 








jl daz = ul Av + B 
(Ax + 2B2+0)3 AC— Bi V Aa? + 2Be +6 


In some cases it is easier to evaluate the integral directly without 
removing the radical. Consider, for example, the integral 


le “+ 2Ba + Cc 
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lf the coefficient A is positive, the integral may be written 


—— VA de VA da 








V 42a? + 2ABx + AC V (Ax + By? + AC — 








or setting Ax + B=t, 





log( fee = AC =). 





L f ill 
VA Were LAC. VA 


Returning to the variable x, we have the formula 








ly, 1 
——____-— = —— ]g Az+B+wVA V Aa? + 2Bx +). 
j= Oe nC N/A B( ) 


If the coefficient of x is negative, the integral may be written in 
the form 


y =) VA dx A 
=) . 
V— Ax? + 2Bx + C VAC + B? =(Aa — B)? 


The quantity AC + B? is necessarily positive. Hence, making the 
substitution 











Ax —B=t VAC + B?, 


the given integral becomes 


: Hie fi ea sin zt 
Ne ee a ; 


Hence the formula in this case is 








dx alt Ay — Da 
are sin ——= 


eal thot 20 Bak ICU wiNGA VAC + B? 











It is easy to show that the argument of the arcsine varies from — 1 
to +1 as x varies between the two roots of the trinomial. 
In the intermediate case when 4 = 0 and B + 0, the integral is 


algebraic : 
(ee 
V2Bxi+Cc 8B é : 


Integrals of the type 





“6 di 
(Ce a)V Ax? + 2Be+C 
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reduce to the preceding type by means of the substitution x =a +1/y 
We find, in fact, the formula 











af dx a dy 
(a — a) VAx? + 2Ba + C V Ay? + 2Biy + Cy 


where 
A= Bao, | Bye Aa Ci= A. 


It should be noticed that this integral is algebraic if and only if 
the quantity @ is a root of the trinomial under the radical. 

Let us now consider the integrals of the type {fv a? + Adz. Inte- 
grating by parts, we find 


avd 
[vera +Adx=auvor+ta (= 2 
Vx? a 








On the other hand we have 


2 
Zo = { VFA do eae 
Va? + A Var + A 


= [ VEE Ade — A tog (0 + VFA). 


From these two relations it is easy to obtain the formule 
(2) | Ve¥aae= ; Var +A + Slog (x + Va? + A), 


x7 dx a 5 we > 
(3) —_ 5 Ve + 4 5 log (a + Vax + A). 


The following formule may be derived in like manner: 


2 
(4) | Ve-#ax = 5 Vea + Fare sin =, 





x? da a he) 
5 = — 5 Vat — at = 24 =e pas 
6 fs. @— w+ Fare sin =. 


106. Area of the hyperbola. The preceding integrals occur in the evaluation 
of the area of a sector of an ellipse or an hyperbola. Let us consider, for 
example, the hyperbola 


a2 2 
ae: ee 
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and let us try to find the area of a segment AMP bounded by the arc AM, the 
x axis, and the ordinate MP. This area is equal to the definite integral 


f Ca da, 
ed 
that is, by the formula (2), 


peLeeeG Ra ae: 
12] ovata — atlog (eee 
2a a 


But MP = y = (b/a) Vx? — a2, and the term (b/2a)x Vz? — a? is precisely the 
area of the triangle OMP. Hence the area S of the sector OAM, bounded by 
the arc AM and the radii vectores OA 
and OM, is 


a 


1 cant) 
=o cule ie + ¥) é 

This formula enables us to express 
the codrdinates « and y of a point M 
of the hyperbola in terms of the area S. 
In fact, from the above and from the 
equation of the hyperbola, it is easy to 
show that 


7 gs 
Sas ables (24S =e!) 
2 





or 
9 9 
fs 23s p/ 2S 28 
t= em +e a ), —— et —e a), 
2 2 


The functions which occur on the right-hand side are called the hyperbolic 


cosine and sine: 
ev + e-& ; ee — e-& 
COE mora sma. 


The above equations may therefore be written in the form 


28 eS 
x2 = acosh —, Vo Wissholh =e, 
ab ab 
These hyperbolic functions possess properties analogous to those of the trigo- 
nometric functions.* It is easy to deduce, for instance, the following formule : 


cosh? ¢ — sinh?” = 1, 


cosh (« + y) = cosh cosh y + sinh@ sinh y, 
sinh (« + y) = sinh cosh y + sinh y cosh z. 





* A table of the 1 garithms of these functions for positive values of the argument 
is to be found in Houél’s Recueil des formules numériques. 
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It may be shown in like manner that the codrdinates of a point on an ellipse 
may be expressed in terms of the area of the corresponding sector, as follows : 


6 
x= acos —, y = bsin —. 
ab ab 


In the case of a circle of unit radius, and in the case of an equilateral hyperbola 
whose semiaxis is one, these formule become, respectively, 

%=cos 28, y = sin 28; 

% = cosh 2S, y = sinh 28. 
It is evident that the hyperbolic functions bear the same relations to the equi- 
lateral hyperbola as do the trigonometric functions to the circle. 


107. Rectification of the parabola. Let us try to find the length of the arc of 
a parabola 2py = 2? between the vertex O and any point M. The general 
formula gives 


are OM = NE + z] dt = Ren dz, 
' dx hp ‘pe 2 


or, applying the formula (2), 
>) 2 2 2 
a Ve +p ene fae: ey) 
2p 2 P 
The algebraic term in this result is precisely the length MT of the tangent, 
for we know that OT = x/2, and hence 
a at = 2 @2(a? + p?) 


MT? = ¥2 ze 
GT Seer ne 4p? 


arc OM = 











If we draw the straight line connecting T to the focus F, the angle MTF will 
be a right angle. Hence we 
have 


rr=q/P4%=1 verre, 
AV egvieg 
whence we may deduce a curi- 
ous property of the parabola. 
Suppose that the parabola 
rolls without slipping on the x 
axis, and let us try to find the 
locus of the focus, which is sup- 
posed rigidly connected to the 
parabola. When the parabola 
is tangent at M’ to the # axis, OM’ =arc OM. The point T has come into a 
position T’ such that M’T’ = MT, and the focus F is at a point F’ which is 
found by laying off 7’F’ = TF on a line parallel to the y axis. The codrdi- 
nates X and Y of the point F’ are then 


X = are OM— MT = i ) . 
Dp 











Ve TF =~ Vp +a, 
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and the equation of the locus is given by eliminating x between these two equa- 


tions. From the first we find 
2X 


a+Vx2+ p?= per, 


to which we may add the equation 
2x 


r—Vx2+ p2=—pe P? 


since the product of the two left-hand sides is equal to — p%. Subtracting these 
two equations, we find 


ri ees aes 
Vet p = 2 (er +e r), 
and the desired equation of the locus is 


2X 2X 
yo (er a0 7) oD ne 
4 2 Pp 


This curve, which is called the catenary, is quite easy to construct. Its form 
is somewhat similar to that of the parabola. 


108. Unicursal curves. Let us now consider, in general, the inte. 
grals of algebraic functions. Let 


(6) F(a, 4) =9 
be the equation of an algebraic curve, and let R(x, vy) be a rational 
function of x and y. If we suppose y replaced by one of the roots 


of the equation (6) in R(a, x), the result is a function of the single 
variable x, and the integral 


he R(x, y) dx 


is called an Abelian integral with respect to the curve (6). When 
the given curve and the function R(a#, y) are arbitrary these inte- 
egrals are transcendental functions. But in the particular case where 
the curve is unicursal, i.e. when the codrdinates of a point on the 
curve can be expressed as rational functions of a variable param- 
eter ¢, the Abelian integrals attached to the curve can be reduced at 
once to integrals of rational functions. For, let 


x = f(t), y = o(0) 


be the equations of the curve in terms of the parameter ¢ Taking 
¢ as the new independent variable, the integral becomes 


[2 nae = [ RLM, eos oae, 


and the new integrand is evidently rational. 
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It is shown in treatises on Analytic Geometry * that every uni- 
cursal curve of degree m has (n — 1)(n — 2)/2 double points, and, 
conversely, that every curve of degree » which has this number of 
double points is unicursal. I shall merely recall the process for 
obtaining the expressions for the coérdinates in terms of the param- 
eter. Given a curve C,, of degree n, which has 8 = (n —1)(m — 2)/2 
double points, let us pass a one-parameter family of curves of degree 
n — 2 through these 8 double points and through  — 3 ordinary points 
on C,. These points actually determine such a family, for 


(n —1)(n — 2) _ (n— 2) +1) = 
miiecg: ap yee a 9 tg 





whereas (n — 2)(n +1)/2 points are necessary to determine uniquely 
a curve of order » — 2. Let P(a, y) + tQ(a, y) = 0 be the equation 
of this family, where ¢ is an arbitrary parameter. Each curve of the 
family meets the curve C,, in n(n — 2) points, of which a certain num- 
ber are independent of ¢, namely the m — 3 ordinary points chosen 
above and the 8 double points, each of which counts as two points of 
intersection. But we have 


n—3+4+28=n—34(n—1)(n— 2)= n(n —2)—-1, 


and there remains just one point of intersection which varies with ¢. 
The coordinates of this point are the solutions of certain linear equa- 
tions whose coefficients are integral polynomials in ¢, and hence they 
are themselves rational functions of ¢. Instead of the preceding we 
might have employed a family of curves of degree n —1 through the 
(n—1)(n—2)/2 double points and 2n — 3 ordinary points chosen at 
pleasure on ©,,. 

If n= 2, (n —1)(n — 2)/2 = 0, —every curve of the second 
degree is therefore unicursal, as we have seen above. If n =8, 
(x —1)(m — 2)/2 =1,—the unicursal curves of the third degree 
are those which have one double point. Taking the double point 
as origin, the equation of the cubic is of the form 


3 (x; Y) a py (*, Y) = 0, 
where ¢; and ¢, are homogeneous polynomials of the degree of their 


indices. A secant y = tx through the double point meets the cubic 
in a single variable point whose codrdinates are 


_ drt) 5a We ateitds 2 


dG, Ale 4 = may ian 


Hope 





*See, e.g., Niewenglowski, Cours de Géométrie analytique, Vol. II, pp. 99-114, 
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A unicursal curve of the fourth degree has three double points. 
In order to find the codrdinates of a point on it, we should pass a 
family of conics through the three double points and through another 
point chosen at pleasure on the curve. Every conic of this family 
would meet the quartic in just one point which varies with the 
parameter. ‘The equation which gives the abscisse of the points of 
intersection, for instance, would reduce to an equation of the first 
degree when the factors corresponding to the double points had 
been removed, and would give x as a rational function of the 
parameter. We should proceed to find y in a similar manner. 

As an example let us consider the lemniscate 


(a? + y?)? = a? (2? — y?), 
which has a double point at the origin and two others at the imagi- 


nary circular points. A circle through the origin tangent to one of 
the branches of the lemniscate, 


x? + y? = t(x — y), 
meets the curve in a single variable point. Combining these two 
equations, we find 
(a - y)? eG @ As y), 
or, dividing by x — y, 
O(a —y)=ar(y +a). 


This last equation represents a straight line through the origin which 
cuts the circle in a point not the origin, whose coérdinates are 


a? t(¢? + a?) a?t(t? — a?) 
2 = ———_) y = —\——__—.. 
t# + at t+ at 


’ 
These results may be obtained more easily by the following 
process, which is at once applicable to any unicursal curve of the 
fourth degree one of whose double points is known. The secant 
y = dx cuts the lemniscate in two points whose codrdinates are 


tea Vie 


x= i422 ? Y= de. 


The expression under the radical is of the second degree. Hence, 


by § 105, the substitution (1 —)/(1+2) = (@/t)* removes the radi- 
cal. It is easy to show that this substitution leads to the expressions 


just found. 
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Note. When a plane curve has singular points of higher order, it 
can be shown that each of them is equivalent to a certain number of 
isolated double points. In order that a curve be unicursal, it is suffi- 
cient that its singular points should be equivalent to (n —1)(m — 2)/2 
isolated double points. For example, a curve of order n which has 
a multiple point of order n —1 is unicursal, for a secant through 
the multiple point meets the curve in only one variable point. 


109. Integrals of binomial differentials. Among the other integrals 
in which the radicals can be removed may be mentioned the follow- 


ing types: 


fr eS (ax + 6)? la, fre, Vax + b, Vex + d)dzx, 


fre Seta tat take Viele, 


where R denotes a rational function and where the exponents 
a, a', a, --. are commensurable numbers. For the first type it is 
sufficient to set ax +%=t%. In the second type the substitution 
ac +6 = leaves merely a square root of an expression of the 
second degree, which can then be removed by a second substitution. 
Finally, in the third type we may set x = ¢”, where D is a common 
denominator of the fractions a, a’, a", --- 

In connection with the third type we may consider a class of 
differentials of the form 


x” (ax” + 6)? dx, 


which are called binomial differentials. Let us suppose that the 
three exponents m, n, p are commensurable. If p is an integer, the 
expression may be made rational by means of the substitution 
x =t?, as we have just seen. In order to discover further cases 
of integrability, let us try the substitution aa”+6=+t. This gives 


t—\® Lee 
a Na @ 
mela 
fe (ax +b)rdn = = fo (‘<? *) dt. 
na a 


The transformed integral is of the same form as the original, and 
the exponent which takes the place of p is (m+1)/n—1. Hence 
the integration can be performed if (m + 1)/n is an integer. 








Tt oe ope ee 
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On the other hand, the integral may be written in the form 


il am+nr(a + ba”)? da, 


whence it is clear that another case of integrability is that in which 
(m + np +1)/n =(m+1)/n+>p is an integer. To sum up, the 
integration can be performed whenever one of the three numbers 
Pp, (m+1)/n, (m+1)/n + p is an integer. In no other case can the 
integral be expressed by means of a finite number of elementary 
functional symbols when m, n, and p are rational. 

In these cases it is convenient to reduce the integral to a simpler 
form in which only two exponents occur. Setting ax” = bt, we find 


Let I 
a n\a 
bp b nee m+1\_, 
forex b)?da = — z(2)" fe “(1+ 24de. 


Neglecting the constant factor and setting g = (m +1)/n —1, we 


are led to the integral 
feat t)? dt. 


The cases of integrability are those in which one of the three num- 
bers p,q, p +4 is an integer. If p is an integer and g=7/s, we 
should set ¢=w*. If q is an integer and p=7/s, we should set 
1+t=uw. Finally, if p+q is an integer, the integral may be 


written in the form 
p 
for(=) dt 
Zs d 


and the substitution 1+ t= tw’, where p =7/s, removes the radical. 
As an example consider the integral 


[ovix wae. 


Here m= ite (or jos 1/3, and (m + 1)/n ai 1. Hence this 
is an integrable case. Setting x? = ¢, the integral becomes 


fee 


and a second substitution 1+ ¢ = tu® removes the radical. 
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II. ELLIPTIC AND HYPERELLIPTIC INTEGRALS 


110. Reduction of integrals. Let P(x) be an integral polynomial 
of degree p which is prime to its derivative. The integral 


fe EA reae 


where R denotes a rational function of x and the radical y = VP(«), 
cannot be expressed in terms of elementary functions, in general, 
when p is greater than 2. Such integrals, which are particular 
cases of general Abelian integrals, can be split up into portions which 
result in algebraic and logarithmic functions and a certain number 
of other integrals which give rise to new transcendental functions 
which cannot be expressed by means of a finite number of elemen- 
tary functional symbols. We proceed to consider this reduction. 

The rational function R(x, y) is the quotient of two integral 
polynomials in w and y. Replacing any even power of y, such as 
y*, by [P(x)]*, and any odd power, such as y??+1, by y [P(ax) ]%, we 
may evidently suppose the numerator and denominator of this frac- 
tion to be of the first degree in y, 


A+B 

R(a, y)= cog inte 
C+ Dy 

where A, B, C, D are integral polynomials in 2 Multiplying the 

numerator and the denominator each by C — Dy, and replacing y* 

by P(x), we may write this in the form 


B-- Gy 
ae, 


Fis) ere 


where F, G, and K are polynomials. The integral is now broken 
up into two parts, of which the first [#/K dx is the integral of a 
rational function. For this reason we shall consider only the second 
integral fG@y/K dx, which may also be written in the form 


dh Mdzx 
ae PT 
N V P(x) 
where M and N are integral polynomials in x The rational frac- 
tion M/N may be decomposed into an integral part E(#) and a 
sum of partial fractions 

M A, Ain A 


=e) ee NS iy elo 
WV 1) x xe + xe” 
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where each of the polynomials X; is prime to its derivative. We 
shall therefore have to consider two types of integrals, 


a” da ‘E Ada 
Vie = SSS!) Zn oes ——— 
VP(«) XP V P(x) 
If the degree of P(x) is p, all the integrals Y,, may be expressed 
in terms of the first p—1 of them, Yo, Y1,---, Y,-», and certain 
algebraic expressions. 


For, let us write 
P(&) = Gx? + ay xP-1+---, 
It follows that 


cee 49)))) = indore x ENO) 
gq (e" VP@) = man VP@) + 


1 2g Pee a” P'(a) 
2VP(z) 
The numerator of this expression is of degree m + p — 1, and its 
highest term is (2m + p)a.u™t?-1, Integrating both sides of the 
above equation, we find 


2a" P(e) = (2 p) ay Y nine +> 


where the terms not written down contain integrals of the type 
Y whose indices are less thanm+p—1. Setting m= 0, 1, 2,--., 
successively, we can calculate the integrals Y,_,, Y,, --- succes- 
sively in terms of algebraic expressions and the p —1 integrals 
Yo, Yi, ee) Tos: 


With respect to the integrals of the second type we shall distin- 
guish the two cases where X is or is not prime to P(@). 


1) If X is prime to P(«), the integral Z, reduces to the sum of 
an algebraic term, a number of integrals of the type Y,, and a new 


integral 
a. 
X VP(x) 


where B is a polynomial whose degree is less than that of X. 


Since X is prime to its derivative X' and also to P(«), X” is prime 
to PX'. Hence two polynomials ’ and p can be found such that 
AX" + wX'P = A, and the integral in question breaks up into 


Ate aes dx pNPZ! 
Ine" vag me a 


two parts: 
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The first part is a sum of integrals of the type Y. In the second 
integral, when n > 1, let us integrate by parts, taking 
= —1 
pVP 31) an ha (@—1y)x" 
which gives 
foes Soy hag uP he iL of 2p'P + pP! ae 
xe (Wa WX’ nd eee VP(«) 





The new integral obtained is of the same form as the first, except 
that the exponent of X is diminished by one. Repeating this 
process as often as possible, i.e. as long as the exponent of X is 
greater than unity, we finally obtain a result of the form 


J Adz = {23+ Cdx | DVP 
X"V/ P(x) 5 ee 


where B, C, D are all polynomials, and where the degree of B may 
always be supposed to be less than that of X. 





2) If X and P have a common divisor D, we shall have X = YD, 
P = SD, where the polynomials D, S, and Y are all prime to each 
other. Hence two polynomials X and w may be found such that 
A=AD"+ p»Y”, and the integral may be written in the form 


i Ad« = dA dx +f pdx 
XP YARED NP 
The first of the new integrals is of the type just considered. The 


second integral, 
a 
DVP 


where D is a factor of P, reduces to the sum of an algebraic term 
and a number of integrals of the type Y. 








For, since D” is prime to the product D'S, we can find two poly- 
nomials A, and jw; such that A, D" + pw, D'S = p. Hence we may write 


pdx d, da ip psd! 
Ie VP DP 
Replacing P by DS, let us write the second of these integrals in the 
form 





ety 
mVS pe aa, 
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and then integrate it by parts, taking 
att bare 
n—4 pri 








r) 


U= pm VS ‘ v= 
which gives 
pdx — (r4da VS 1 Qu! S + pS! 
we = 4 ff SE ae. 
DP Nya ie lo at tt Oe. D/P 
This is again a reduction formula; but in this case, since the expo- 
nent » —1/2 is fractional, the reduction may be performed even 


when D occurs only to the first power in the denominator, and we 
finally obtain an expression of the form 


ip pdx KVP if [2 da 
Si 9 
DV P D" VP 
where H and K are polynomials. 

To sum up our results, we see that the integral 


He M du 

NVP 

can always be reduced to a sum of algebraic terms and a number of 
integrals of the two types 

















ae ay X, dx 

VP” XVP 
where m is less than or equal to p — 2, where X is prime to its 
derivative X' and also to P, and where the degree of X, is less than 
that of X. This reduction involves only the operations of addition, 
multiplication, and division of polynomials. 

If the roots of the equation X = 0 are known, each of the rational 

fractions X,/X can be broken up into a sum of partial fractions of 
the two forms 








A Ba+Cc 
ne at (x — a)? + B® 


where A, B, and C are constants. This leads to the two new types 





i dx af (Ba + C)dx 
SS d 

(z — a)VP(@) [(@ — a)’ + B*]VP(@) 

which reduce to a single type, namely the first of these, if we agree 
to allow a to have imaginary values. Integrals of this sort are 
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called integrals of the third kind. Integrals of the type Y,, are 
called integrals of the first kind when m is less than p/2—1, and 
are called integrals of the second kind when m is equal to or greater 
than p/2—1. Integrals of the first kind have a characteristic 
property, —they remain finite when the upper limit increases 
indefinitely, and also when the upper limit is a root of P(@) 
($§ 89, 90); but the essential distinction between the integrals of 
the second and third kinds must be accepted provisionally at this 
time without proof. The real distinction between them will be 
pointed out later. 


Note. Up to the present we have made no assumption about the 
degree p of the polynomial P(#). If p is an odd number, it may 
always be increased by unity. For, suppose that P(a) is a poly- 
nomial of degree 2g —1: 


P(e) = Aor 4 Al at 6? «eA. 


Then let us set x = a-+1/y, where a is not a root of P(x). This 
gives 

lege Cp een ere re 

Qg 1! yi ys 


where P;(y) is a polynomial of degree 27. Hence we have 


VAY) 


OF 





P(x) = P(@) + P'(@) : fish: Oi 


VEE 


and any integral of a rational function of x and VP (a) is trans- 
formed into an integral of a rational function of y and V P,(y). 

Conversely, if the degree of the polynomial P(x) under the radi- 
cal is an even number 2g, it may be reduced by unity provided a 
root of P(x) is known. For, if a is a root of P(«), let us set 
x=a-+1/y. This gives 





il PEM(a) 1 P,(y) 
ae) teria ea 
Pe) AO) ae ag Bayh Pa aye 


where P,(y) is of degree 27 — 1, and we shall have 


VP@ =~. 


Hence the integrand of the transformed integral will contain no 
other radical than VP, (y). 
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111. Case of integration in algebraic terms. We have just seen that an integral 
of the form 


f Pla, VP(x) |da 


can always be reduced by means of elementary operations to the sum of an inte- 
gral of a rational fraction, an algebraic expression of the form @ VP(«)/L, and 
a number of integrals of the first, second, and third kinds. Since we can also 
find by elementary operations the rational part of the integral of a rational 
fraction, it is evident that the given integral can always be reduced to the form 


f #e, VP(«) |dx = Flx, VP(«)] + T, 


where F is a rational function of « and VP(z), and where T is a sum of inte- 
grals of the three kinds and an integral fX1 /X dx, X being prime to its deriva- 
tive and of higher degree than X,. Liouville showed that if the given integra: 
is integrable in algebraic terms, it is equal to F[a, VP(x)]. We should there- 
fore have, identically, 

d 


R[z, VP@]=— tFle, VP@) Ji, 


and hence 7 = 0. 


Hence we can discover by means of multiplications and divisions of polynomials 
whether a given integral is integrable in algebraic terms or not, and in case it is, 
the same process gives the value of the integral. 


112. Elliptic integrals. If the polynomial P(«) is of the second 
degree, the integration of a rational function of # and P(x) can be 
reduced, by the general process just studied, to the calculation of the 
integrals 

dx f dx 
VP@ J (@—4)VP@) 
which we know how to evaluate directly (§ 105). 

The next simplest case is that of elliptic integrals, for which P(x) 
is of the third or fourth degree. Hither of these cases can be 
reduced to the other, as we have seen just above. Let P(x) be a 
polynomial of the fourth degree whose coefficients are all real and 
whose linear factors are all distinct. We proceed to show that 
a real substitution can always be found which carries P(«) into a 
polynomial each of whose terms is of even degree. 

Let a, b, c, d be the four roots of P(x). Then there exists an 
involutory relation of the form 


(7) La'e" + M(e'+a+N=0, 
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which is satisfied by a! = a, a" = 6, and by a’ =c, 2! =a. For the 
coefficients L, M, N need merely satisfy the two relations 


Lab+ M(a+6)+N=0, 
Led + M(e+d)+N=0, 


which are evidently satisfied if we take 
L=a+b—c—d, Mz=cd—ab, N =ab(ce +d) —cd(a + 6). 


Let @ and B be the two double points of this involution, i.e. the 
roots of the equation 
Iw +2Mu+N=0. 


These roots will both be real if 
(ed — ab)?—(a +b —ce—d)[ab(c+ d)—ced(a+b)]>0, 
that is, if : 
(8) (a —c)(a —d)(b —c)(b—d)>0. 


The roots of P(«) can always be arranged in such a way that this 
condition is satisfied. If all four roots are real, we need merely 
choose a and é as the two largest. Then each factor in (8) is positive. 
If only two of the roots are real, we should choose a and 6 as the real 
roots, and ¢c and d as the two conjugate imaginary roots. Then the 
two factors a —c and a —d are conjugate imaginary, and so are the 
other two,d—c and —d. Finally, if all four roots are imaginary, 
we may take a and 6 as one pair and ¢ and d as the other pair of 
conjugate imaginary roots. In this case also the factors in (8) are 
conjugate imaginary by pairs. It should also be noticed that these 
methods of selection make the corresponding values of L, M, N real. 
The equation (7) may now be written in the form 


aol = a oe 


(9) een emir re 


x 
If we set (w — a)/(x% — B)=y, or x = (By — a)/(y —1), we find 
Pil) 
(a) ? 
where P,(y) is a new polynomial of the fourth degree with real 
coefficients whose roots are 





a—a les tae C— a a— a 
a—B. b—B ‘e=p* @d=B 
It is evident from (9) that these four roots satisfy the equation 
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y' + y" =0 by pairs; hence the polynomial P,(y) contains no term 
of odd degree. 

If the four roots a, 6, ¢, d satisfy the equation a + b=c +d, we 
shall have L = 0, and one of the double points of the involution lies 
at infinity. Setting a = — N/2M, the equation (7) takes the form 


s—a+t+e!’—_e=0, 


and we need merely set x = a + y in order to obtain a polynomial 
which contains no term of odd degree. 
We may therefore suppose P(x) reduced to the canonical form 


P(@)= Aoa* +. Ayax* 4 Ay. 
It follows that any elliptic integral, neglecting an algebraic term 


and an integral of a rational function, may be reduced to the sum 
of integrals of the forms 











[== ————— x dx en 2 da: 
’ 
VA ae WA, AoA, VAyat+A,x2+A, 


and integrals of the form 








dx 
In —a)VA,x*+ A,u?+ Ay 


‘ dx 
nee V Aya 4 Ago? As 


The integral 





Uu= 





jis the elliptic integral of the first kind. If we consider a, on the 
other hand, as a function of wu, this inverse function is called an 
elliptic function. The second of the above integrals reduces to an 
elementary integral by means of the substitution x? =u. The third 
integral 








50x, 
{ope + A,a?+ A, 
is Legendre’s integral of the second kind. Finally, we have the 
identity 


sf dx = \= x dx dx Sanat 
(x — a)V P(x) (a* — a?)V Pa) (a? — a?) VP(«) 
The integral ‘ 


(x? + h) VA, xt + Aya? + Ay 
is Legendre’s integral of the third kind. 
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These elliptic integrals were so named because they were first 
met with in the problem of rectifying the ellipse. Let 


L = @ COSip;, y=bsingd 
be the codrdinates of a point of an ellipse. Then we shall have 
ds? = dx? + dy’ = (a* sin’ + 0? cos’) d¢’, 
or, setting a? — 0? = ea’, 


ds = aV1— e’ cos*¢ dd. 


Henve the integral which gives an arc of the ellipse, after the sub- 
stitution cos ¢ = ¢, takes the form 


ee sty, =o f 1—¢? 
asa Va- ad = #8) ip 4 


It follows that the are of an ellipse is equal to the sum of an inte- 
gral of the first kind and an integral of the second kind. 
Again, consider the lemniscate defined by the equations 
2 f(t" + a”) Z pile). 
t# + at Ci aaa 





An easy calculation gives the element of length in the form 


ds’ = de? + dy? = 





be 
a ; 
—— at?. 
a 


Hence the are of the lemniscate is given by an elliptic integral of 
the first kind.* 


113. Pseudo-elliptic integrals. It sometimes happens that an integral of the 
form f F[#, VP(x)] dx, where P(x) is a polynomial of the third or fourth 
degree, can be expressed in terms of algebraic functions and a sum of a finite 
number of logarithms of algebraic functions. Such integrals are called pseudo- 
elliptic. This happens in the following general case. Let 





(10) va’ + M(2’+2”)4+ N=0 


be an involutory relation which establishes a correspondence between two pairs of 


the four roots of the quartic equation P(x) = 0. If the function f(x) be such that 
the relation 


(11) fa) + A-# 


is identically satisfied, the integral [ S(&) vy, V P(«x)] dx is pseudo-elliptic. 





* This is a common property of a whole class of curves discovered by Serret 
(Cours de Calcul différentiel et intégral, Vol. Il, p. 264). 
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Let a and 8 be the double points of the involution. As we have already 
seen, the equation (10) may be written in the form 


7 


AY (06 x 








12 ——=0 
( ) Loe —< B a oe” _ B 
Let us now make the substitution (« — a@)/(x — 8) =y. This gives 
ie ES pe ee 
i 'y)? (a 


and consequently 
dx eNO B) dy” 


VP(t) VPi(y) 





where P;(y) is a polynomial of the fourth degree which contains no odd powers 
of y (§ 112). On the other hand, the rational fraction f(x) goes over into a 
rational fraction ¢(y), which satisfies the identity ¢(y)+4¢(— y) =0. For if 
two values of x correspond by means of (12), they are transformed into two 
values of y, say y’ and y”, which satisfy the equation y+ y” = 0. It is evident 
that ¢(y) is of the form yy(y?), where y is a rational function of y2. Hence 
the integral under discussion takes the form 


ip yv(y?) dy 

VAoyt + Ary? + Ag, 

and we need merely set y? = z in order to reduce it to an elementary integral. 
Thus the proposition is proved, and it merely remains actually to carry out 
the reduction. 

The theorem remains true when the poiynomial P(z) is of the third degree, 
provided that we think of one of its roots as infinite. The demonstration is 
exactly similar to the preceding. 

If, for example, the equation P(x) = 0 is a reciprocal equation, one of the 
involutory relations which interchanges the roots by pairs is 7a” =1. Hence, 
if f(x) be a rational function which satisfies the relation f(x) + f(1/x) = 0, 
the integral sh LF ( a) / V P(e x)] dx is pseudo-elliptic, and the two substitutions 
(e —1)/(e¢ + 1) = y, y? = z, performed in order, transform it into an elementary 
integral. 

Again, suppose that P(x) is a polynomial of the third degree, 








P(a) =2@-0(2~ 5). 





Let us set a=o0,b=0,c=1,d=1/k*. There exist three involutory rela- 
tions which interchange these roots by pairs: 


1 1— k?2” 


, hea a 


1 = ipl? 
LUE ad Ua 7? CAec 2 y// 
kx’ Me 1l—« 1— k?x 





Hence, if f(z) be a rational function which satisfies one of the identities 


1—k 
fe) + (jag) =o A +s] aqee [ao ro te(ZSE)=0, 
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the integral 
F(x) dx 
Va(1— x) (1 — 2) 








is pseudo-elliptic. From this others may be derived. For instance, if we set 
x = 2%, the preceding integral becomes 
2 f(z?) dz 
’ 
V(l— 2)(1— #2) 








whence it follows that this new integral is also pseudo-elliptic if f(z?) satisfies 
one of the identities 


_# 
Ke) +5 (gs 3) = 0, fe) +1| ea “s =0, 


fe) +1255) =0. 


The first of these cases was noticed by Euler.* 


Ill. INTEGRATION OF TRANSCENDENTAL FUNCTIONS 


114. Integration of rational functions of sinx and cosx. It is well 
known that sinz and cosx may be expressed rationally in terms 
of tan a/2=¢. Hence this change of variable reduces an integra) 
of the form 





f Rin X, COS x) dx 
to the integral of a rational function of ¢. For we have 
2dt : 2t 1—?# 
Ap = I NKONIPN Che OR aes sag BD ta cae Coe pasa 


and the given integral becomes 


2t 1—#\ 2dt 
faZ on ipa) oS = f mar, 


where ®(¢) is a rational function. For example, 


{= ae log ¢ 
pia yee ee? 


da x 
{2 oe eee wy 


* See Hermite’s lithographed Cours, 4th ed., pp. 25-28, 








hence 
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The integral if [1/cos «]da reduces to the preceding by means of the 
substitution « = 7/2 — y, which gives 


dx up Ae Tee 
J coo =~ !etan (F 3) = logtan (F +3). 


The preceding method has the advantage of generality, but it is 
often possible to find a simpler substitution which is equally suc- 
cessful. Thus, if the function f(sin x, cos) has the period 7, it is 
a rational function of tana, F(tanz). The substitution tana =¢ 
therefore reduces the integral to the form 


ce an) dx = fF 4 


As an example let us consider the integral 











dx 
J cos?z + Bsinwcosa+ Csin?a + D’ 
where A, B, C, Dare any constants. The integrand evidently has the 
period 7; and, setting tan « = ¢, we find 


2 





sin? ¢ = 


t 
Ae is 142 


sin 2 cos x = 





cos? 2 = 
142’ 


Hence the given integral becomes 


dt 
{3 + Bt+ C#+DA1+#) 
The form of the result will depend upon the nature of the roots 
of the denominator. Taking certain three of the coefficients zero, 
we find the formule 


dx dx 
ENO aD, ee = Ogitan as 
cos? x sin @ cos x 








When the integrand is of the form R(sin x) cos, or of the form 
R(cos.x) sin x, the proper change of variable is apparent. In the 
first case we should set sinw =¢; in the second case, cos x = t. 

It is sometimes advantageous to make a first substitution in order 
to simplify the integral before proceeding with the general method. 
For example, let us consider the integral 


dx 
Se Ce ee 
acosx+bsinz+e 
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where a, 6, c are any three constants. If p is a positive number 
and @ an angle determined by the equations 


a =pcos ¢d, b=psin ¢, 
we shall have 
a ¥ b 
p=Va? + 3?, oe nor, oe ey rare rh 


and the given integral may be written in the form 


ir dx = dy ; 
pcos(x—d)+e J poosy+e 


where x —d=y. Let us now apply the general method, setting 
tan y/2=t. Then the integral becomes 


al 2 dt 
? 
pret (e— pj? 


and the rest of the calculation presents no difficulty. Two different 
forms will be found for the result, according as p? — c? = a? + b?— ¢? 
is positive or negative. 

The integral 








(ff ReSe tReet ay 


acosx +6sina+e 


may be reduced to the preceding. For, let w=acosx+6sinx+ ce, 
and let us determine three constants A, », and v such that the equation 


moose +nsinz + p= det poe ty 
XL 


is identically satisfied. The equations which determine these num- 
bers are 

m=Xa+ pb, n = rb — pa, pH=drAc+y, 
the first two of which determine X and p. The three constants hav- 


ing been selected in this way, the given integral may be written in 
the form 


du 
lal i ei aa he 


u acos«+b6bsina +e 


dv = de + plogu ty f 


Example, Let us try to evaluate the definite integral 


caer 
ea where Jel <1. 
fr 1+ ecosxz 
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Considering it first as an indefinite integral, we find successively 


dx = dt a 2 du 
1+ ecosz l+e+(l1—e?@ Vi-e& 1+ u2 


by means of the successive substitutions tanz/2=t, t=uV(1+ e)/(1— e). 
Hence the indefinite integral is equal to 


ee are tan ( an) 
VI-& \ieeg a2 


As « varies from 0 to 7, V(1—e)/(1+ e) tanz/2 increases from 0 to + o, ana 
the arctangent varies from 0 to 7/2. Hence the given definite integral is equal 


to z/V— Cs 








115. Reduction formule. There are also certain classes of integrals 
for which reduction formule exist. For instance, the formula for 
the derivative of tan”~!w may be written 


“ (tan*~*a) =(n —1) tan"-*” (1+ tan?z). 


whence we find 


n—-1l 
ff tanrzae = tam — f tate dr, 
i II 


The exponent of tan « in the integrand is diminished by two units. 
Repeated applications of this formula lead to one or the other of 
the two integrals 


f doo, J tanzde = — log cose. 


The analogous formula for integrals of the type fcot" dx is 


n—1 
ff cotteds =— SP — f cotr- tarde. 
a 


In general, consider the integral 


ale sin™x cos"« dx, 


where m and 7 are any positive or negative integers. When one of 
these integers is odd it is best to use the change of variable given 
above. If, for instance, nm = 2p +1, we should set sina = ¢, which 
reduces the integral to the form [¢" (1 — ¢*)” dt. 

Let us, therefore, restrict ourselves to the case where m and n are 
both even, that is, to integrals of the type 


VE = f sintma cos?" a dat, 
m,n 
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which may be written in the form 


JE = f sine cos?"x sin x dx. 
m,n 


Taking cos”"« sina dx as the differential of [—1/(2n +1)]cos”*'a, 
an integration by parts gives 


cos?"+!7 2m —1 


— — ain2Zm—l 
i ee $! 2n +1 2n +1 


fsintete cos*"x (1 — sin?x) da, 


which may be written in the form 


sin?™-1ly cos?" t1g 2p yp 
ae m—I1,n 


9 2(m + 2) 2(m +n) 


This formula enables us to diminish the exponent m without alter- 
ing the second exponent. If m is negative, an analogous formula 
may be obtained by solving the equation (A) with respect to J,,_1,, 
and replacing m by 1—™m: 


ek SSI COS Oh 2A) 
(B) IE 7 =a 1 Om ee 


1 — 2m 


The following analogous formule, which are easily derived, enable 
us to reduce the exponent of cosa: 





sin?™+1y eos2*-lay 2a 
(Que aliaeicas Semana = se ea ayecnatarla te 
— sin?™+!e cos!**a | 2(m+1—n) 
Coe i t= 2 1—2n 1 


Repeated applications of these formule reduce each of the num- 
bers m and n to zero. The only case in which we should be unable to 
proceed is that in which we obtain an integral J,, ,,, where m+n” = 0. 
But such an integral is of one of the types for which reduction for- 
mule were derived at the beginning of this article. 


116. Wallis’ formule. There exist reduction formule whether the exponents 
m and 7 are even or odd. 
As an example let us try to evaluate the definite integral 


us 


ee 
In = { sin’ x dx, 
0 


where m is a positive integer. An integration by parts gives 


a, T 


pL T 
Od ¥ , a : 
th sin™—1l@ sina dx =— [cosz sin™—1x]2 + (m — yf * sinm—2 cos? dz, 
0 9 0 
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whence, noting that cos zsin™—1!z vanishes at both limits, we find the formula 


7 
In = (m — yf * sin™ 24 (1 — sin?x) dz = (m —1)(Im-2 — Im); 


which leads to the recurrent formula 


(13) Im = ee Im—2. 
m : 





Repeated applications of this formula reduce the given integral to Ip = 2/2 
if m is even, or to 1; =1 if m is odd In the former case, taking m = 2p and 





replaciug m successively by 2, 4, 6, -+-, 2p, we find 
1 3 2p —1 
Ih=5Io, Ik=7le, 0) Tep= Aha RD 


or, multiplying these equations together, 


ab bi Qe) x 
Ee A SOD ed 





Similarly, we find the formula 


i 


2.4.6-..2p 
1.8.5:-- (2p +1) 





Tgp 41 = 


A curious result due to Wallis may be deduced from these formule. It is 
evident that the value of J,, diminishes as m increases, for sin”+1z is less than 
sing. Hence 

Top4i< Ton < Top-1, 


and if we replace Iz, 41, Io», I2y—1 by their values from the formule above, we 
find the new inequalities 





’ 


1 2p 
H, >—> HA, 
Gk Here aT eee 


where we have set, for brevity, 





It is evident that the ratio 7/2H, approaches the limit one as p increases indefi- 
nitely. It follows that 2/2 is the limit of the product H, as the number of 
factors increases indefinitely. The law of formation of the successive factors is 


apparent. 


117. The integral {cos (ax + b)cos(a'x + b’)---dx. Let us consider 
a product of any number of factors of the form cos (ax + 6), where 
a and b are constants, and where the same factor may occur several 
times. The formula 
cos (u% + v) Pr cos (u — v) 
2 2 


Cos &@ COS VU = 
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enables us to replace the product of two factors of this sort by the 
sum of two cosines of linear functions of x; hence also the product 
of n factors by the sum of two products of n —1 factors each. 
Repeated applications of this formula finally reduce the given inte- 
eral to a sum of the form 3H cos(Aw + B), each term of which is 
immediately integrable. If A is not zero, we have 


J costae + B) dz = tlt) te Cis: 


while, in the particular case when A = 0, f cos Bdx=«xcosB+ C. 
This transformation applies in the special case of products of 


the form 
COS SIN a 


where m and n are both positive integers. For this product may 


be written 
Tv 
cos” x cos” (F = °) ) 


and, applying the preceding process, we are led to a sum of sines and 
cosines of multiples of the angle, each term of which is immediately 
integrable. 

As an example let us try to calculate the area of the curve 


3 3 
= es 
) +(i) =» 
which we may suppose given in the parametric form x = a cos?6, 


y = 6 sin®@, where @ varies from 0 to 27 for the whole curve. The 
formula for the area of a closed curve, 


aaa] xdy —yda, 
2 Koy 


A =F eae sin?6 cos?6dé@. 
sepa 


gives 


But we have the formula 
; Lm. 1 iS 
(sin 6 cos 6)? = Z sin?26 = 8 (1 — cos 46). 
Hence the area of the given curve is 


__ 82ab 
maatS 








A=2" | 9— 


3ab sin 46 ]°” 
16 4 
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It is now easy to deduce the following formule : 








: 1 — cos 2x & sin 2x 
f sinta de = [$= 282 a Sint ay Seti Gs 
: 3 sin x — sin 3a 38cosxz cos 3x 
TH Gries.) te ee eee = 
fsints x He 7; dx TT teams Oh 
P 3 — 4 cos 2x + cos 4x 38a sin2x sin4ax 
fointeds = f P= Aees2e bcos te gy 82 _ sin Be | sine Te) 


b 


costa dx = [ees dz * ; * see +6, 
8 

















3 cosa + cos 3x sinzx sin 3x 
3 ye —= 
feos eda =) 1 dx as) an 12 + C, 
3+4 cos 2x + cos 4x 3x2 . sin2x  sin4ex 
A We ay | oe lease ee CS Se aes 
fos a dx =) 8 dx 8 ote A + 39 ata Ols 


° 


A general law may be noticed in these formule. The integrals 
F(a@)i= fee sin*adx and (x) = fs cos*x dx have the period 27 
when m is odd. On the other hand, when z is even, these integrals 
increase by a positive constant when « increases by 27r. It is evi- 
dent a priori that these statements hold in general. For we have 


or Qr+na 
F(x + 27) =\ sin”« dx +f sin”x da, 
0 Q7 
or 


Qa x 20 

F(x + 277) =[ sin’a dx +f sin** dx = F(x) +f sin"x dx, 
0 0 0 

since sin x has the period 27. If n is even, it is evident that the 

integral if *" sin"x dx is a positive quantity. If m is odd, the same 

integral vanishes, since sin (w + 7) = — sin 2. 


Note. On account of the great variety of transformations appli- 
cable to trigonometric functions it is often convenient to introduce 
them in the calculation of other integrals. Consider, for example, 
the integral f[[1/(1+«?)*]dx. Setting w=tan@, this integral 
becomes [cos dp =sing+C. Hence, returning to the variable a, 


jp Ch x 40 
(+a)! Vita? ” 
which is the result already found in § 105. 
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118. The integral { R(x) e**dx. Let us now consider an integral 
of the form [R(x)e*dx, where R(#) is a rational function of 2. 
Let us suppose the function R(#) broken up, as we have done 
several times, into a sum of the form 


Ant 





A 
R@)=E@)+ 5 ser gas 


Woe 
where E(x), A,, Az,--:, Ap, X1,°++, Xp are polynomials, and X, is 
prime to its derivative. The given integral is then equal to the 
sum of the integral [ E(x) e°*dx, which we learned to integrate in 
§ 85 by a suite of integrations by parts, and a number of integrals 


of the form 
Ae? de 
x 


There exists a reduction formula for the case when n is greater 
than unity. For, since X is prime to its derivative, we can determine 
two polynomials A and e which satisfy the identity 4 =AX+pX'. 
Hence we have 


Ae dx re" dx exe 
if = =f aoe + fee dx, 


and an integration by parts gives the formula 


gp oe Oe es il ° Cu! + pw) 
frenH x a - eS ft xXn-l dx. 


Uniting these two formule, the integral under consideration is 
reduced to an integral of the same type, where the exponent n is 
reduced by unity. Repeated applications of this process lead to 


the integral | 
B 0) 
ik : dx , 


where the polynomial B may always be supposed to be prime to 
and of less degree than X. The reduction formula cannot be applied 
to this integral, but if the roots of X be known, it can always be 
reduced to a single new type of transcendental function. For 
definiteness suppose that all the roots are real. Then the integral 
in question can be broken up into several integrals of the form 
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Neglecting a constant factor, the substitutions 7 = a + y/o,u=e 
enable us to write this integral in either of the following forms: 


fe uf du 
Yy : log u 


The latter integral { [1/log w]dw is a transcendental function which 
is called the integral logarithm. 





119. Miscellaneous integrals. Let us consider an integral of the form 


fe fesin x, cos x) da, 


where f is an integral function of sina and cosa. Any term of 
this integral is of the form 


ice sin” a cos"x da, 


where m and n are positive integers. We have seen above that the 
product sin”x cos”x may be replaced by a sum of sines and cosines 
of multiples of x. Hence it only remains to study the following 
two types: 


i cos ba dx, fe sin be da. 


Integrating each of these by parts, we find the formule 


e*sinbe a : 
if e008 be de = mente Sf em sin be de, 


b b 
fer sin be de = — est 4S Lom costa da. 


Hence the values of the integrals under consideration are 


ae __ e* (a cos bz +b sin ba) 
fe cos ba dx = PAP , 


ine __ e(a sin ba — 6 cos bx) 
fe sin ba dx = ar a 5 Ag Wea 





Among the integrals which may be reduced to the preceding 
types we may mention the following cases: 


J fos x) 0” da, f Flare sin x) dx, 
fc f(x) are sin x da, 4p J(x) are tan x dx, 
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where f denotes any integral function. In the first two cases we 
should take log or are singw as the new variable. In the last 
two we should integrate by parts, taking f(a) dw as the differential 
of another polynomial F(x), which would lead to types of integrals 
already considered. 


EXERCISES 


1. Evaluate the indefinite integrals of each of the following functions: 














1 1 gt — “2 — 822 — 2 1l+vl1l+¢2 
= ? 
G41 a+) @+1e 1 = va 
rf (vie 1 wy 
’ 5 ? S s 
l+a+vVit@ 1-Vite Vet+vet+1+Ve@+1) costa 
\ 
- 2 P 
vez COS Z, Ja eee e¢ tan v_ 


2. Find the area of the loop of the folium of Descartes: 
+ y3 — 8ary = 0. 


3. Evaluate the integral fi ydx, where x and y satisfy one of the following 
identities : 


(x? — a?)2 — ay? (2y + 8a) = 0, y*(a— 2%) = 23, y (a2 + y?) = a (y? -- x), 


4, Derive the formule 


J sine12 008 (n + 1)a de = BE Pp 
fsinnte sin (n + l)ada= eC 
J cost-1a cos (n + I) ada = Se 
fcostasin (nm + 1)ade=— CPS OSM |g. 


[EuEr. ] 
5. Evaluate each of the following pseudo-elliptic integrals : 


— + 2)de _ {C333 (1 — «?) da 
(1—22)Vi+at (1+ 22) V1+ at 


6. Reduce the following integrals to elliptic integrals: 








i R(x) dx 
Va(1 + a8) + be (1+ a) + cx? (1+ 22) + dad 


R(x) dx 
Va(l + a8) + ba? (1+ af) + cat 








where R(x) denotes a rational function. 
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7*, Let a, 6, c, d be the roots of an equation of the fourth degree P(«) = 0. 
Then there exist three involutory relations of the form 


Mena 
i TEE Te) AS 2,63; 
Lit” + Mi’ 


which interchange the roots by pairs. If the rational function f(x) satisfies the 


identity 
M; Ni 
#0) + D4(- oo 
a i 


ill 


the integral [[/(x)/P (x)]da is pseudo-elliptic (see Bulletin de la Société mathé- 
matique, Vol. XV, p. 106). 


8. The rectification of a curve of the type y = Az leads to an integral of 
a binomial differential. Discuss the cases of integrability. 


9. Ifa>1, show that 


i dx ae UA 
_) (@—%)V1— 2 a2 — 1 


Hence deduce the formula 





Huy 


10. If AC — B?>0, show that 





se da _18.8---@n= 8) At} 
_, (Av? +2Ba+ Cyr 2.4.6---(n—2) (AC — B2)nt+4 
[Apply the reduction formula of § 104.] 
11. Evaluate the definite integral 
i sin2x dx 
i 1+ 2a cosx + a? 


12. Derive the following formule : 


ee da 1 1+Vap 
a lo ’ >0, 
ip V1—2aa+ o V1— 2a +6? Vap ; 1—Vap a 


‘3 (1 — ax)(1 — 62) da _2—ap 
_1 (1— 2aw + a?)(1 — 26e + 62) V1— a2 21-8 











13*. Derive the formula 


oe a” —lda, v4 
1 ae ma’ 
0 ee nsin = 


where m and n are positive integers (m<n). [Break up the integrand into 
partial fractions. ] 
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14. From the preceding exercise deduce the formma 


$d 
Le hee us ’ OSGi 
f 1l+¢a sin az 


15. Setting I,,, =f t7(t +1)? at, deduce the following reduction formule: 








(p+ q¢4+))Ing=@ttE+ 1)? + plp-14) 
(p=) faa CD42 Cag — p)T-p+ias 


and two analogous formule for reducing the exponent q. 


16. Derive formule of reduction for the integrals 








esd x” da peas da ‘ 
"J VAa® + 2Ba + C i (c — a) V Aa? +2Br + C0 
17*. Derive a reduction formula for the integral 


x dx 


° Via 


Hence deduce a formula analogous to that of Wallis for the definite integrai 


D td 
» Vi- x 
18. Has the definite integral 


+< 
= dz 
; 1+ a sin2z 


19. Show that the area of a sector of an ellipse bounded by the focal axis 
and a radius vector through the focus is 


fees . dw 
2 grrtdek € COSw)?” 


where p denotes the parameter b?/a and e the eccentricity. Applying the gen- 
eral inetiiod, make the substitutions tan w/2 = t, t= u vil + e)/(1 — e) succes. 
sively, and show that the area in question is 


A=oab(arctany =e ——— é 
1+ u? 


Also show that this expression may be written in the form 


a finite value ? 








A=2(@—esing), 


where ¢ is the eccentric anomaly. See p. 406. 


20. Find the curves for which the distance NT, or the area of the triangle 
MNT, is constant (Fig. 3, p. 31). Construct the two branches of the curve. 


1 Licence. Paris, 1880; Toulouse, 1882. ] 
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21*. Setting 
gent 1 
Ae es 1 — 2)” cos xz dz 
emda ) ” 


derive the recurrent formula 
dA, 


Angi = 2n +1) An 0 





From this deduce the formule 
Ag, = Ue, sing + Vopcosz, 
Aop+1 = Von +41 sing + Vop+1 cosa, 


where U2p, Voy, Usp+1, Voy+1 are polynomials with integral coefficients, and 
where U2, and U2,+41 contain no odd powers of x. It is readily shown that 
these formule hold when m= 1, and the general case follows from the above 
recurrent formula. 

The formula for A:, enables us to show that z? is incommensurable. For if 
we assume that 2?/4 = 6/a, and then replace x by 2/2 in Ag,, we obtain a 
relation of the form 


Cie 

a 1 

Haw (1 — 22)2” cos = dz, 
a2.4.6---4p Jo 2 


where 4, isaninteger. Such an equation, however, is impossible, for the right- 
nand side approaches zero as p increases indefinitely. 


CHAPTER VI 


DOUBLE INTEGRALS 


I. DOUBLE INTEGRALS METHODS OF EVALUATION 
GREEN’S THEOREM 


120. Continuous functions of two variables. Let 2 = f(x, y) be a 
function of the two independent variables x and y which is contin- 
uous inside a region A of the plane which is bounded by a closed 
contour C, and also upon the contour itself. A number of propost 
tions analogous to those proved in § 70 for a continuous function 
of a single variable can be shown to hold for this function. For 
instance, given any positive number e, the region A can be divided into 
subregions in such a way that the difference between the values of z at 
any two points (a, y), (x', y') in the same subregion is less than «. 

We shall always proceed by means of successive subdivisions as 
follows: Suppose the region 4 divided into subregions by drawing 
parallels to the two axes at equal dis- 
tances 6 from each other. The corre- 
sponding subdivisions of A are either 
squares of side 8 lying entirely inside C, 
or else portions of squares bounded in 
part by an are of C. Then, if the prop- 
osition were untrue for the whole region 
A, it would also be untrue for at least 
one of the subdivisions, say 4,. Sub- 
dividing the subregion A, in the same 
manner and continuing the process indefinitely, we would obtain a 
sequence of squares or portions of squares A, 4,, +++, A,, +--+, for 
which the proposition would be untrue. The region A, lies between 
the two lines # =a, and # =b,, which are parallel to the y axis, 
and the two lines y =c,, y=d,, which are parallel to the axis. 
As n increases indefinitely a, and 8, approach a common limit A, 
and ¢, and d, approach a common limit p, for the numbers a,, 
for example, never decrease and always remain less than a fixed 
taumber. It follows that all the points of A, approach a limiting 
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point (A, ») which lies within or upon the contour C. The rest of 
the reasoning is similar to that in § 70; if the theorem stated were 
untrue, the function f(a, y) could be shown to be discontinuous at 
the point (A, »), which is contrary to hypothesis. 


Corollary. Suppose that the parallel lines have been chosen 
so near together that the difference of any two values of z in any 
one subregion is less than «/2, and let » be the distance between 
the successive parallels. Let (a, y) and (a', y') be two points inside 
or upon the contour C, the distance between which is less than 7. 
These two points will lie either in the same subregion or else in 
two different subregions which have one vertex in common. In 
either case the absolute value of the difference 


SO, 9) —F' Y') 


cannot exceed 2e/2 = «. Hence, given any positive number e, another 
positive number yn can be found such that 


|fa, y)—-f@', y')|<e« 


whenever the distance between the two points (x, y) and (a', y'), which 
lie in A or on the contour C, is less than yn. In other words, any func- 
tion which is continuous in A and on its boundary C is uniformly 
continuous. 

From the preceding theorem it can be shown, as in § 70, that every 
function which is continuous in A (inclusive of its boundary) is neces: 
sarily finite in A. If M be the upper limit and m the lower limit of 
the function in A, the difference M — m is called the oscillation. The 
method of successive subdivisions also enables us to show that the 
function actually attains each of the values m and M at least once 
inside or upon the contour C. Let a be a point for which z =m 
and 6 a point for which z = M, and let us join a and 6 by a broken 
line which lies entirely inside C. As the point (a, y) describes this 
line, z is a continuous function of the distance of the point (a, y) 
from the point a. Hence 2 assumes every value m» between m and 
M at least once upon this line (§ 70). Since @ and @ can be joined 
by an infinite number of different broken lines, it follows that the 
function f(x, y) assumes every value between m and M at an infinite 
number of points which lie inside of C. 

A finite region A of the plane is said to be less than Z in all its 
dimensions if a circle of radius 7 can be found which entirely 
encloses A. <A variable region of the plane is said to be infinitesimal 
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in all its dimensions if a circle whose radius is arbitrarily preas- 
signed can be found which eventually contains the region entirely 
within it. For example, a square whose side approaches zero or an. 
ellipse both of whose axes approach zero is infinitesimal in all its 
dimensions. On the other hand, a rectangle of which only one side 
approaches zero or an ellipse only one of whose axes approaches zero 
is not infinitesimal in all its dimensions. 


121. Double integrals. Let the region 4 of the plane be divided 
into subregions @, @2, --+, @, in any manner, and let w; be the area of 
the subregion a,;, and M; and m; the limits of f(x, y) in a;. Consider 
the two sums 


each of which has a definite value for any particular subdivision 
of A. None of the sums S are less than mQ,* where QQ is the area of 
the region A of the plane, and where m is the lower limit of f(a, y) 
in the region 4; hence these sums have a lower limit 7. Likewise, 
none of the sums s are greater than MQ, where M is the upper limit 
of f(x, y) in the region A; hence these sums have an upper limit J’. 
Moreover it can be shown, as in § 71, that any of the sums S is 
greater than or equal to any one of the sums s; hence it follows 
that 
r>T'. 

If the function f(a, y) is continuous, the sums S and s approach 
a common limit as each of the subregions approaches zero in all its 
dimensions. For, suppose that y is a positive number such that the 
oscillation of the function is less than ¢ in any portion of A which 
is less in all its dimensions than y. If each of the subregions a, 
2g, +++, @, be less in all its dimensions than », each of the differences 
M,— m, will be less than «, and hence the difference S — s will be 
less than «Q, where 0 denotes the total area of 4. But we have 


S—s=S—I+J—-I'+I'—s, 


where none of the quantities S — J, J—TI', I'—s can be negative. 
Hence, in particular, J — /'<eQ; and since e is an arbitrary posi- 
tive number, it follows that 7=J/'. Moreover each of the numbers 
S —J and I —s can be made less than any preassigned number by 





*If f(x, y) is a constant k, M= m= M;=m;=k. and S=s=mQ= MQ.— 
TRANS. 
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a proper choice of «. Hence the sums S and s have a common limit 
I, which is called the double integral of the function f(z, y) extended 
over the region A. It is denoted by the symbol 


r=] f ge y) dx dy, 


and the region 4 is called the field of integration. 

If (€;, »;) be any point inside or on the boundary of the sub- 
region @,, it is evident that the sum 3/(é,, 7;) w; lies between the two 
sums S and s or is equal to one of them. It therefore also 
approaches the double integral as its limit whatever be the method 
of choice of the point (&,, 7;). 

The first theorem of the mean may be extended without difficulty 
to double integrals. Let f(a, y) be a function which is continuous 
in A, and let (a, y) be another function which is continuous and 
which has the same sign throughout A. For definiteness we shall 
suppose that $(a, y) is positive in 4. If Mand m are the limits of 
F(x, y) in A, it is evident that * 


MOE: 9) 0; > SEs 0) OE:s 1) 0; > MOE, 1;) 0. 


Adding all these inequalities and passing to the limit, we find the 
formula 


hc Y) o(a, yydx dy = wf fo y) dx dy, 


where p lies between M and m. Since the function f(x, y) assumes 
the value » at a point (€, n) inside of the contour C, we may write 
this in the form 


a) ff fea Doe nardy =F6 9 [fo naeay, 


which constitutes the law of the mean for double integrals. If 
(x, y) =1, for example, the integral on the right, [ fae dy, extended 
over the region A, is evidently equal to the area Q of that region. 
In this case the formula (1) becomes 


(2) if als f@ y) da dy = Of, 7). 





*If f(a, y) is a constant k, we shall have M= m= &, and these inequalities become 
equations. The following formula holds, however, with «= k.— TRANS. 
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122. Volume. To the analytic notion of a double integral corre- 
sponds the important geometric notion of volume. Let f(#, y) be 
a function which is continuous inside and upon a closed contour C. 
We shall further suppose for definiteness that this function is posi- 
tive. Let S be the portion of the surface represented by the equa- 
tion z =f(x, y) which is bounded by a curve [ whose projection 
upon the xy plane is the contour C. We shall denote by / the por- 
tion of space bounded by the wy plane, the surface S, and the cylinder 
whose right section is C. The region A of the xy plane which is 
bounded by the contour C being subdivided in any manner, let a; be 
one of the subregions bounded by a contour ¢;, and w; the area of 
this subregion. The cylinder whose right section is the curve ¢, cuts 
out of the surface S a portion s; bounded by a curve y;. Let p; and 
P, be the points of s; whose distances from the xy plane are a mini- 
mum and a maximum, respectively. If planes bé drawn through 
these two points parallel to the xy plane, two right cylinders are 
obtained which have the same base w;, and whose altitudes are the 
limits M; and m, of the function f(x, y) inside the contour ¢,, respec- 
tively. The volumes V; and v; of these cylinders are, respectively, 
w;M, and w,m;.* The sums S and s considered above therefore repre- 
sent, respectively, the sums }V; and Sv; of these two types of cylin- 
ders. We shall call the common limit of these two sums the volume 
of the portion E of space. It may be noted, as was done in the case 
of area (§ 78), that this definition agrees with the ordinary concep- 
tion of what is meant by volume. 

If the surface S hes partly beneath the xy plane, the double integral 
will still represent a volume.if we agree to attach the sign — to the 
volumes of portions of space below the zy plane. It appears then that 
every double integral represents an algebraic sum of volumes, just as 
a simple integral represents an algebraic sum of areas. The limits of 
integration in the case of a simple integral are replaced in the case of a 
double integral by the contour which encloses the field of integration. 


123. Evaluation of double integrals. The evaluation of a double 
integral can be reduced to the successive evaluations of two simple 
integrals. Let us first consider the case where the field of integration 





* By the volume of a right cylinder we shall understand the limit approached by 
the volume of a right prism of the same height, whose base is a polygon inscribed in 
a right section of the cylinder, as each of the sides of this polygon approaches zero. 
[This definition is not necessary for the argument, but is useful in showing that the 
definition of yolume in general agrees with our ordinary conceptions. — TRANS.] 
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is a rectangle R bounded by the straight lines «= 2, x =X; 
Y= Yo, y=Y, where %<X and yo<Y. Suppose this rectangle 
to be subdivided by parallels to the two axes t=”, y=y, 
((=1, 2,---,n; k=1, 2,---,m). The area of the small rectangle 
R, bounded by the lines x = 2,_,, = 2, ¥ = Yp_ay Y = Yu 18 


(ius Bhi) Ge Teea)- 
Hence the double integral is the limit of the sum 


(8) S= > >, AG: Ni) (2%; a Li_1) (Ye = iy 
t=1 k=1 


where (&;, 7) 18 any point 
inside or upon one of the 
sides of R,,. 

We shall employ the inde- 
termination of the points 
(Ee) mx) In order to simplify 
the calculation. Let us re- 
mark first of all that if f(x) 
is a continuous function in 
the interval (a, 6), and if the interval (a, 6) be subdivided in any 
manner, a value €; can be found in each subinterval (#,;_,, 7,;) such 
that 


(4) [fe dx = f(é:) (41 — 4) + f(S2) @2—41) +: +h(&,) (6 — a, _1)- 














For we need merely apply the law of the mean for integrals to each of 
the subintervals (a, ,), (1, %2),---, (@,_,, 0) to find these values of é,. 

Now the portion of the sum S which arises from the row of rec. 
tangles between the lines « = 2;_, and x = 2; is 


(2; — @, SEs mr)(Y — Yo) +S Eiz> ni2)(Y2 — Yi) +e: 
+ SEs tie) Ye — Ye-1) +°*:)- 
Let us take €.,= $= --: = Sm = %;—-1, and then? choose’y,,, 155. 
in such a way that the sum 
S(@i-w nid" = %) + fiw nia) (Yo = 1) — +: 


is equal to the integral Le fe y) dy, where the integral is to be 
evaluated under the assumption that x;_, 1s a constant. If we pro- 
ceed in the same way for each of the rows of rectangles bounded by 
two consecutive parallels to the y axis, we finally find the equation 


(5) S= (xy) (41 — 2 y) + B(a) (Hy — 21) +--+ O(4;_1)(@;—2;_1) +°-+, 
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where we have set for brevity M 
a(0)=f fe nay. 
Yo 


This function (x), defined by a definite integral, where x is con- 
sidered as a parameter, is a continuous function of «. As all the 
intervals #;—«;_, approach zero, the formula (5) shows that S 
approaches the definite integral 


if 2) dix. 


Hence the double integral in question is given by the formula 


(6) JJ fee: )aedy = ff we i eer. 


In other words, in order to evaluate the double integral, the function 
S(%, y) should first be integrated between the limits yo and Y, regard- 
ing x as a constant and yas a variable; and then the resulting fune- 
tion, which is a function of x alone, should be integrated again between 
the limits x) and X. 

If we proceed in the reverse order, ie. first evaluate the portion 
of S which comes from a row of rectangles which lie between two 
consecutive parallels to the x axis, we find the analogous formula 


ve xX 
Jf fe navdy = fay [He nae. 
(R) Uy X 


A comparison of these two formule gives the new formula 


2G 1G 6 2.4 
af dx “f S(@ u) dy = ats dy af S(@, y) da, 
x% Yo Vo on 


which is.called the formula for integration under the integral sign. 
_ An essential presupposition in the proof is that the limits x, X, yo, Y 
are constants, and that the function f(a, y) is continuous throughout 
the field of integration. 


Example. Let z= xy/a. Then the general formula gives 


a ye Ys 
ha Hardy = fi ax f *Y dy 
Cee 2g um ©& 


=f 2 (y= s8)de = E (Xt 28)? i). 
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In general, if the function f(a, y) is the product of a function of a 
alone by a function of y alone, we shall have 


It [,s© ACN Ries fp “9 dx xX db WW) dy. 


The two integrals on the right are absolutely independent of each 
cther. 


Franklin * has deduced from this remark a very simple demonstration of cer- 
tain interesting theorems of Tchebycheff. Let ¢(x) and y(x) be two functions 
which are continuous in an interval (a, b), wherea<b. Then the double integral 


J [@ -+M1Y@ —¥@laeay 


extended over the square bounded by the linesx =a,z2=b, y = a, y = b is equal 
to the difference 


2(b — a) 9a) V(x) dx — 2 [ode x fv) dix. 


But all the elements of the above double integral have the same sign if the two 
tunctions ¢(x) and (x) always increase or decrease simultaneously, or if one of 
them always increases when the other decreases. In the first case the two func- 
tions ¢(x)—¢(y) and y(x) — ¥(y) always have the same sign, whereas they have 
Opposite signs in the second case. Hence we shall have 


(a) f oy @)ae> [owae x [ Ye)an 


whenever the two functions ¢(x) and v(x) both increase or both decrease through- 
out the interval (a, 0). On the other hand, we shall have 


(6a) f oay war < f o(a)ae x f Y(a)ae 


whenever one of the functions increases and the other decreases throughout the 
interval. 

The sign of the double integral is also definitely determined in case $(x) = y(a), 
for ther the integrand becomes a perfect square. In this case we shall have 


O-a) f toa@pacz [ [oar |’, 


whatever be the function ¢(x), where the sign of equality can hold only when 
(a) is a constant. 

The solution of an interesting problem of the calculus of variations may be 
deduced from this result. Let P and Q be two fixed points in a plane whose 
codrdinates are (a, A) and (0, B), respectively. Let y = f(a) be the equation of 
any curve joining these two points, where f(x), together with its first derivative 





*American Journal of Mathematics, Vol. VII, p. 77. 
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f’(«), is supposed to be continuous in the interval (a, b). The propiein is to 
find that one of the curves y=f(x) for which the integral i y*dz is a 
minimum. But by the formula just found, replacing ¢(x) by 7 and noting 
that f(a) = A and f(b) = B by hypothesis, we have 


(b~ a) f y2de2(B — A)% 


The minimum value of the integrai 1. therefore (B — A)2/(b — a), and that value 
is actually assumed when 7 is a constant, i.e. when the curve joining the two 
fixed points reduces to the straight line PQ. 


124. Let us now pass to the case where the field of integration is 
bounded by a contour of any form whatever. We shall first suppose 
that this contour is met in at most two points by any parallel to the 
y axis. We may then suppose that it is composed of two straight 
lines 2 =a and x=6 (a<6) 
and two arcs of curves APB 
ae A'QB' whose equations are 

= ¢i(x) and Y, = ¢,(a), re- 
Sal where the functions 
gp, and ¢, are continuous be- 
tween a and 6. It may happen 
that the points A and A! coin- 
O| = %o wat, -X° **cide,.or that B andy B" com 
cide, or both. This occurs, for 
instance, if the contour is a convex curve like an ellipse. Let us 
again subdivide the field of integration R by means of parallels to 
the axes. Then we shall have two classes of subregions: regular if 
they are rectangles which lie wholly within the contour, irregular 
if they are portions of rectangles bounded in part by arcs of the 
contour. Then it remains to find the limit of the sum 


S= SIE, 7), 


where is the area of any one of the subregions and (&, y) is a point 
in that subregion. 

Let us first evaluate the portion of S which arises from the row 
of subregions between the consecutive parallels «= a;_,, « =2,. 
These subregions will consist of several regular ones, beginning 
with a vertex whose ordinate is y'= Y, and going to a vertex whose 
ordinate is y" S Y,, and several irregular ones. Choosing a suitable 
point (¢, ») in each rectangle, it is clear, as above, that the portion 
of S which comes from these regular rectangles may be written in 
the form 


y Q B’ 
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(x; = ta) J S(®i-15 Y) Ly. 
y 


Suppose that the oscillation of each of the functions $,(x) and ¢, (x) 
in each of the intervals (a;_,, x;) is less than 6, and that each of the 
differences y, — y,_, 18 also less than 6. Then it is easily seen that 
the total area of the irregular subregions between x = x,_, and «=a 
is less than 48(x; —,_,), and that the portion of S which arises 
from these regions is less than 4H8(a#;—,_,) in absolute value, 
where H is the upper limit of the absolute value of f(x, y) in the 
whole field of integration. On the other hand, we have 


y” Yp Y; yl! 
SC YUY=] f@-r, YY + lg + uf , 
y ¥y y’ Yo 


and since |Y, — y’| and |Y, — y''| are each less than 28, we may write 


y’”’ Y, 
Filan tines ip flO yay +4Es, — |rl<1. 
y’ 4 


The portion of S which arises from ,the row of subregions under 
consideration may therefore be written in the form 


Ye 


(x; — %;_1) [ak S(@i-vy y)dy + 81703 | 


where 6; lies between —1l and +1. The sum 8H836,(x;—x,_)) is 
less than 81/6(6 — a) in absolute value, and approaches zero with 3, 
which may be taken as small as we please. The double integral is 
therefore the limit of the sum 


D(a) (1, — @) + +++ + D(Q_1)(@ — Bia) ++, 


where 
Y2 


&(x) = is F(a, y) dy. 


Hence we have the formula 


@ ff fe naray= f ae f Fee yay. 


In the first integration 2 is to be regarded as a constant, but 
the limits Y, and Y, are themselves functions of a and not 


constants. 
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Example. Let us try to evaluate the double integral of the function ry/a 
over the interior of a quarter circle bounded by the axes and the circumference 


ge? + y? — h2=0. 


The limits for z are 0 and R, and if @ is constant, y may vary from 0 to Vv R? — x. 
Hence the integral is 


R VR2- 22 R ae R 5 
ay x Vio x (R2 — x?) 
a —dy = pee 2 dz= oN hh, 


The value of the latter integral is easily shown to be R4/8a. 


When the field of integration is bounded by a contour of any form 
whatever, it may be divided into several parts in such a way that 
the boundary of each part is met in at most two points by a parallel 
to the y axis. We might also divide it into parts in such a way that 
the boundary of each part would be met in at most two points by 
any line parallel to the x axis, and begin by integrating with respect 
to x. Let us consider, for example, a convex closed curve which lies 
inside the rectangle formed by the lines x =a,x=b, y=c, y=d, 
upon which he the four points 4, B, C, D, respectively, for which x 
or y is aminimum or a maximum.* Let y = ¢,(x) and y = d2(x) 
be the equations of the two arcs ACB and ADB, respectively, and 
let x, = Wi(y) and x, = ¥2(y) be the equations of the two arcs CAD 
and CBD, respectively. The functions ¢,(«) and ¢$,(#) are continu. 
ous between a and 6, and y,(y) and y,(y) are continuous between c 
and d. The double integral of a function f(a, y), which is continuous 
inside this contour, may be evaluated in two ways. Equating the 
values found, we obtain the formula 


(8) it 6 if Fe y)dy = { a I Fe, y) da. 


It is clear that the limits are entirely different in the two integrals. 
Every convex closed contour leads to a formula of this sort. For 
example, taking the triangle bounded by the lines y=0, x =a, 
y = as the field of integration, we obtain the following formula, 
which is due to Lejeune Dirichlet : 


if dx ah S(@, y) dy = f dy oh S(@; y) da. 
0 0 0 y 


*The reader is advised to draw the figure. 
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125. Analogies to simple integrals. The integral tO dt, considered as a 
function of x, has the derivative f(x). There exists an analogous theorem for 
double integrals. Let f(#, y) be a function which is continuous inside a rec- 
tangle bounded by the straight linesv=a,%=A,y=b, y= B,(a<A, b<B). 
The double integral of f(z, y) extended over a rectangle bounded by the lines 
t=a,r=X, y=b,y=Y,(a<X<A,b< Y<B),is a function of the codrdi- 
nates X and Y of the variable corner, that is, 


F(X, Y)= al: Fee Hf * paca) dy: 


Setting ®(x) = S Fe, y) dy, a first differentiation with respect to X gives 


oF Yy 
Sea RE) = f Ae vay. 


A second differentiation with respect to Y leads to the formula 


er 
¢) —— =f(X, YX). 
0) soap = % ¥) 
The most general function u(X, Y) which satisfies the equation (9) is evi- 
dently obtained by adding to F(X, Y) a function z whose second derivative 
0?z/0X OY is zero. It is therefore of the form 


(10) W(X, ¥)= fo de se, vay + (X) + W(X), 


where ¢(.X) and ¥(Y) are two arbitrary functions (see § 38). The two arbitrary 
functions may be determined in such a way that u(X, Y) reduces to a given 
function V(Y) when X = a, and to another given function U(X) when Y = b. 
Setting X =a and then Y = b in the preceding equation, we obtain the two 
conditions 

V(Y)=9@)+V(¥), U(X)=4o(X) + ¥(), 


whence we find 
¥(Y)=V(Y)—¢(2), ¥()=VO)—¢@), (4) =U(X)—-V(b) + 4(a), 
and the formula (10) takes the form 
ie ¥ 
(11) u(X, Y)= Ff dae 1) fla, y) dy + U(X) + V(¥) —V0). 


Conversely, if, by any means whatever, a function u(X, Y) has been found 
which satisfies the equation (9), it is easy to show by methods similar to the 
above that the value of the double integral is given by the formula 


be Y 
(12) if dae i f(a, y) dy = u(X, Y) — u(X, b) — u(a, Y) + u(a, d). 
a b 
This formula is analogous to the fundamental formula (6) on page 155. 


The following formula is in a sense analogous to the formula for integration 
by parts. Let A be a finite region of the plane bounded by one or more curves 
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of any form. A function f(x, y) which is continuous in 4 varies between its 
minimum ¥% and its maximum V. Imagine the contour lines f(x, y) = » drawn 
where v lies between vo and V, and suppose that we are able to find the area of 
the portion of A for which f(z, y) lies between vp and v. This area is a func- 
tion F(v) which increases with v, and the area between two neighboring contour 
lines is F(v + Av) — F(v) = AvF’’(v + @Av). If this area be divided into infinitesi- 
mal portions by lines joining the two contour lines, a point (&, 7) may be found 
in each of them such that f(é, 7) =v+ Av. Hence the sum of the elements 
of the double integral ff fda dy which arise from this region is 


(v + 0 Av) F’(v + BAv) Av. 
It follows that the double integral is equal to the limit of the sum 
Z(v + OAv) F’(v + O Av) Av, 


that is to say, to the simple integral 


V Vv 
ih vF’(v) dv =VF(V) — dh F(v) dv. 


% % 


This method is especially convenient when the field of integration is bounded 
by two contour lines 


S(£, Y) = Yo, ICS, = Veo 


For example, consider the double integral f oT V1+ 22 + y? dx dy extended over 
the interior of ‘the circle 72+ y2=1. If we set v=V1-+ 22-4 y?, the field of 
integration is bounded by the two contour lines v=1 and v = V2, and the 
function F(v), which is the area of the circle of radius Vv? — 1, is equal to 
mz (v2 —1). Hence the given double integral has the value 


V2 = 
f 2nvtdo = = v2 —1), * 
1 8 
The preceding formula is readily extended to the double integral 


f fre, Y) p(a, y) dx dy, 


where F(v) now denotes the double integral af. [¢(a, y) dv dy extended over that 
portion of the field of integration bounded by the contour line »v = F(x, Y)- 


126. Green’s theorem. If the function f(z, y) is the partial deriva- 
tive of a known function with respect to either # or y, one of the 
integrations may be performed at once, leaving only one indicated 
integration. This very simple remark leads to a very important 
formula which is known as Green’s theorem. 





* Numerous applications of this method are to be found in a memoir by Catalan 
(Journal de Liouville, 1st series, Vol. IV, p. 233). 
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Let us consider first a double integral [ { éP/éy dx dy extended 
over a region of the plane bounded by a contour C, which is met 
in at most two points by any line parallel to the y axis (see Fig. 15, 
p. 188). 

Let A and B be the points of C at which « is a minimum and a 
maximum, respectively. A parallel to the y axis between Aa and 
Bb meets C in two points m, and m, whose ordinates are y, and ys, 
respectively. Then the double integral after integration with respect 
to y may be written 


oP b QP b 
Sf ane f af aay — | CPG Yn) — P(a, y:)] da. 


But the two integrals (ee yi)dx and (2e Y2)dx are line 
integrals taken along the arcs Am,B and Am.B, respectively; hence 
the preceding formula may be written in the form 


oP 
13 ff Gea =-[ Pas 
(13) ap ae euge 


where the line integral is to be taken along the contour C in the 
direction indicated by the arrows, that is to say in the positive 
sense, if the axes are chosen as in the figure. In order to extend 
the formula to an area bounded by any contour we should proceed 
as above (§ 94), dividing the given region into several parts for each 
of which the preceding conditions are satisfied, and applying the for- 
mula to each of them. In a similar manner the following analogous 
form is easily derived : 


0Q 
14 [ff Bavay= fed 
(14) gen Marie he 


where the line integral is always taken in the same sense. Sub- 
tracting the equations (13) and (14), we find the formula 


2Q OP 
15 Peo =f (2-2) cay, 
(15) se u) y Te y 


where the double integral is extended over the region bounded by C. 
This is Green’s formula; its applications are very important. Just 
now we shall merely point out that the substitution Q=a and 
P=—y gives the formula obtained above (§ 94) for the area of a 
closed curve as a line integral. 
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Il. CHANGE OF VARIABLES AREA OF A SURFACE 


In the evaluation of double integrals we have supposed up to the 
present that the field of integration was subdivided into infinitesimal 
rectangles by parallels to the two codrdinate axes. We are now going 
to suppose the field of integration subdivided by any two systems of 
curves whatever. 


127. Preliminary formula. Let w and v be the coordinates of a point 
with respect to a set of rectangular axes in a plane, # and y the coér- 
dinates of another point with respect to a similarly chosen set of 
rectangular axes in that or in some other plane. The formule 


(16) a=f(u,v), y= $(% v) 
establish a certain correspondence between the points of the two 
planes. We shall suppose 1) that the functions f(u, v) and (wu, v), 
together with their first partial derivatives, are continuous for all 
points (u, v) of the wv plane which lie within or on the boundary of 
a region A, bounded by a contour C,; 2) that the equations (16) 
transform the region A, of the wy plane into a region A of the 
xy plane bounded by a contour C, and that a one-to-one correspond- 
ence exists between the two regions and between the two contours 
in such a way that one and only one point of A; corresponds to any 
point of 4; 3) that the functional determinant A = D(f, $)/D(u, v) 
does not change sign inside of C,, though it may vanish at certain 
points of A,. 

Two cases may arise. When the point (w, v) describes the con- 
tour C, in the positive sense the point (a, y) describes the contour C 
either in the positive or else in the negative sense without ever 
reversing the sense of its motion. We shall say that the corre- 
spondence is direct or inverse, respectively, in the two cases. 

The area © of the region A is given by the line integral 


a= | x dy 
(C) 


taken along the contour C in the positive sense. In terms of the 
new variables w and v defined by (16) this becomes 


Shee * [nw v)dp(u, v), 


where the new integral is to be taken along the contour C, in the 
positive sense, and where the sign + or the sign — should be taken 
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according as the correspondence is direct or inverse. Applying 
Green’s thecrem to the new integral with « = u,v = y, P= f 0¢/éu, 
Q = f 0p/dv, we find 


6Q_8P_, _ DA 4) 
Du, v) 


Ou ov 
ae DS, $) 
ood Ae Hate 


or, applying the law of the mean to the double integral, 





whence 


sa DS; $) 

CL) Shirgee Ot cg ai 
where (€, ) is a point inside the contour C;, and Q, is the area of 
the region A, in the wv plane. It is clear that the sign + or the 
sign — should be taken according as A itself is positive or negative. 
Hence the correspondence is direct or inverse according as A is positive 
or negative. 

The formula (17) moreover establishes an analogy between func. 
tional determinants and ordinary derivatives. For, suppose that the 
region A, approaches zero in all its dimensions, all its points approach- 
ing a limiting point (wv, v). Then the region A will do the same, and 
the ratio of the two areas Q and Q, approaches as its limit the abso- 
lute value of the determinant 4. Just as the ordinary derivative is 
the limit of the ratio of two linear infinitesimals, the functional 
determinant is thus seen to be the limit of the ratio of two infinites- 
imal areas. From this point of view the formula (17) is the analogon 
of the law of the mean for derivatives. 


Remarks. The hypotheses which we have made concerning the correspondence 
between A and A, are not allindependent. Thus, in order that the correspond- 
ence should be one-to-one, it is necessary that A should not change sign in the 
region A, of the uv plane. For, suppose that A vanishes along a curve 7; which 
divides the portion of A; where A is 
positive from the portion where A is 
negative. Let us consider a small arc 
m,n, Of y; and a small portion of Aj Ny 
which contains the arc m,n. This 
portion is composed of two regions a 
and aj which are separated by mim 
(Fig. 26). q, 

When the point (u, v) describes the Fig. 26 
region a,, where A is positive, the point 
(x, y) describes a region a bounded by a contour mnpm, and the two contours 
m,n, p1m,1 and mnpm are described simultaneously in the positive sense. When 
the point (u, v) describes the region aj, where A is negative, the point (x, y) 


P, 


mM, 
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describes a region a’ whose contour nmgr is described in the negative sense as 
n,m191n is described in the positive sense. The region a’ must therefore 
cover a part of the region a. Hence to any point (x, y) in the common part 
nrm correspond two points in the uv plane which lie on either side of the 
line m1}. 

As an example consider the transformation XY =z, Y = y?, for which A = 2y. 
If the point (a, y) describes a closed region which encloses a segment ab of the 
x axis, it is evident that the point (X, Y) describes two regions both of which 
lie above the X axis and both of which are bounded by the same segment AB of 
that axis. A sheet of paper folded together along a straight line drawn upon it 
gives a clear idea of the nature of the region described by the point (X, Y). 

The condition that A should preserve the same sign throughout A, is not suf- 
ficient for one-to-one correspondence. In the example XY = a? — y?, Y= 2ay, 
the Jacobian A = 4 (a? 4+ y?) is always positive. But if (r, 6) and (R, w) are the 
polar codrdinates of the points (7, y) and (X, Y), respectively, the formule of 
transformation may be written in the form R= r?,0=26. Asr varies from a 
to b (a <b) and @ varies from 0 to 7 + a (0<a@< 7/2), the point (R, w) describes 
a circular ring bounded by two circles of radii a? and 62, But to every value of 
the angle w between 0 and 2a correspond two values of 6, one of which lies 
between 0 and a, the other between z and z+ @. The region described by the 
point (X, Y) may be realized by forming a circular ring of paper which partially 
overlaps itself. 


128. Transformation of double integrals. First method. Retaining 
the hypotheses made above concerning the regions A and A, and the 
formule (16), let us consider a function F(a, y) which is continuous 
in the region A. To any subdivision of the region 4, into subregions 
@, %, +++, a, corresponds a subdivision of the region A into sub- 
regions @y, (ly, --+, a, Let w,; and o; be the areas of the two corre- 
sponding subregions a; and «;, respectively. Then, by formula (17), 


DS, %) |. 


| Diu; v; 











where w; and v; are the codrdinates of some point in the region a;. 
To this point (7, ¥;) corresponds a point x, = f(u;, v), ¥; = (ui, 2%) 
of the region a;. Hence, setting ®(w, v) = F[ f(u, v), o(u, v)], we 


may write 
> Fe, Y;) &; => eu, », 


ot i) 


eee) 2) 














whence, passing to the limit, we obtain the formula 


a8) ff menaray= ff ror9), 90 293] 2E® lavas 
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Hence to perform a transformation in a double integral x and y should 
be replaced by their values as functions of the new variables u and v, 
and dx dy should be replaced by |A|\dudv. We have seen already 
how the new field of integration is determined. 

In order to find the limits between which the integrations should 
be performed in the calculation of the new double integral, it is in 
general unnecessary to construct the contour C, of the new field 
of integration A,. For, let us consider w and v as a system of 
curvilinear coérdinates, and let one of the variables u and v in the 
formule (16) be kept constant while the other varies. We obtain 
in this way two systems of curves w= const. and v=const. By 
the hypotheses made above, one and only one curve of each of these 
families passes through any 
given point of the region A. 
Let us suppose for definite- 
ness that a curve of the 
family v = const. meets the 
contour C in at most two 
points M, and M, which cor- 
respond to values wu, and 2, 
of w (uw, < uz), and that each 
of the (v) curves which meets 
the contour C hes between 
the two curves v=a and 
v=b(a<b). In this case 
we should integrate first 
with regard to u, keeping v constant and letting wu vary from 
tO Ue, where w, and w, are in general functions of v, and then inte- 
grate this result between the limits a and 6. 

The double integral is therefore equal to the expression 





J a if "FL FGH vy Ce IIA | du. 


A change of variables amounts essentially to a subdivision of the 
field of integration by means of the two systems of curves (w) and (v). 
Let w be the area of the curvilinear quadrilateral bounded by the 
curves (w), (u+ du), (v), (v+dv), where du and dv are positive. 
To this quadrilateral corresponds in the wv plane a rectangle whose 
sides are du anddv. Then, by formula (17), o = |A(é, n)| du dv, where 
é lies between w and u + du, and 7 between v and v + dv. The expres- 
sion |A(w, v)|dudv is called the element of area in the system of 
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codrdinates (uw, v). The exact value of w is o = $|A(u, v)|+ ej dudv, 
where ¢ approaches zero with du and dv. This infinitesimal may be 
neglected in finding the limit of the sum SF (2, y) , for since A(u, v) 
is continuous, we may suppose the two (w) curves and the two 
(v) curves taken so close together that each of the ¢’s is less in ab- 
solute value than any preassigned positive number. Hence the abso- 
lute value of the sum 3F(a, y)« du dv itself may be made less than 
any preassigned positive number. 


129. Examples. 1) Polar codrdinates. Let us pass from rectangu- 
lar to polar codrdinates by means of the transformation x = p cosw, 
y=psinw. We obtain all the points of the xy plane as p varies 
from zero to + o and w from zero to 277. Here A =p; hence the 
element of area is p dw dp, which is also evident geometrically. Let 
us try first to evaluate a double integral extended_over a portion of 
the plane bounded by an are AB which intersects a radius vector in 
at most one point, and by the two straight lines OA and OB which 
make angles w, and w, with the a axis (Fig. 17, p. 189). Let 
R = $() be the equation of the arc 4B. In the field of integration 
w varies from , to w, and p from zero to R. Hence the double inte- 
gral of a function f(a, y) has the value 


Wy R 
a aw f J(p COS @, p Sin w) p dp. 
4 0 


If the are AB is a closed curve enclosing the origin, we should 
take the limits o,=0 and w,=27. Any field of integration can 
be divided into portions of the preceding types. Suppose, for 
instance, that the origin les outside of the contour C of a given 
convex closed curve. Let OA and OB be the two tangents from 
the origin to this curve, and let Rk; =f,(w) and R, = fo(w) be the 
equations of the two arcs ANB and AMB, respectively. For a 
given value of w between , and w, p varies from R, to R,, and 
the value of the double integral is 


Wo Ry 
if dw S(p COS w, p SIN w) p dp. 
, Ry 


2) Elliptic codrdinates. Let us consider a family of confocal conics 


2 2 
19) pc CR Fo 
( eect las 
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where ) denotes an arbitrary parameter. Through every point of the plane pass 
two conics of this family, —an ellipse and an hyperbola, — for the equation (19) . 






















Z B ——> 
MI V 
O| cf 4 eae X 
Fic. 28 


has one root d greater than c?, and another positive root u less than c?, for any 
values of « and y. From (19) and from the analogous equation where } is 
replaced by » we find 





Ne VAN aL EV 
(20) Ae (NEN lance al. oe i ad Bae 
Cc 


To avoid ambiguity, we shall consider only the first quadrant in the zy plane. 
This region corresponds point for point in a one-to-one manner to the region of 
the Aw plane which is bounded by the straight lines 


C2. w= 0% Ge 
It is evident from the formule (20) that when the point (A, ~) describes the 
boundary of this region in the direction indicated by the arrows, the point (a, y) 


describes the two axes Ox and Oy in the sense indicated by the arrows. The 
transformation is therefore inverse, which is verified by calculating A: 


_ De, y) XK 


1 
Pei a wea On (\ — &)(e2 — p) 





130. Transformation of double integrals. Second method. We shall 
now derive the general formula (18) by another method which 
depends solely upon the rule for calculating a double integral. We 
shall retain, however, the hypotheses made above concerning the 
correspondence between the points of the two regions A and 4A). 
If the formula is correct for two particular transformations 


“= S(% v), Whe (u', oy. 
Bi p(u; v); v=91 (u', v'), 
it is evident that it is also correct for the transformation obtained 


by carrying out the two transformations in succession. This follows 
at once from the fundamental property of functional determinants 


(§ 30) 
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Similarly, if the formula holds for several regions A, B, C, -:-, L, 
to which correspond the regions Aj, By, Cy, +--+, L1; it also holds for 
the region d+ B+C+---4+L. Finally, the formula holds if the 
transformation is a change of axes: 


1 lay ' 
t=2%+2'cosa—y'sina, yY=Yt+ue'sna+y' cosa. 


Here A = 1, and the equation 


i a F(a, y) dx dy 
(4) 
=i F(a +2'cosa—y'sina, y+2'sin a+ y'cos a) da'dy' 
(A’) 


is satisfied, since the two integrals represent the same volume. 
We shall proceed to prove the formula for the particular trans- 
formation 


(21) “= p(x’, iyi, ie 


which carries the region A into a region A’ which is included between 
the same parallels to the x axis, y= y and y=y,;. We shall sup- 
pose that just one point of A corresponds to any given point of A' and 
conversely. Ifa paral- 
lel to the x axis meets 
the boundary C of the 
region 4 in at most two 
points, the same will be 
true for the boundary 
C' of the region A' To 
any pair of points 12% 
and m, on C whose or- 














dinates are each y cor- 
respond two points m', 
and m{ of the contour C’. But the correspondence may be direct or 
inverse. To distinguish the two cases, let us remark that if 6¢/éz' is 
positive, # increases with z', and the points m» and m, and mj anc 
m; lie as shown in Fig. 29; hence the correspondence is direct. On 
the other hand, if ¢/éa' is negative, the correspondence is inverse. 

Let us consider the first case, and let a), 2,, x), a! be the abscisse 
of the points mo, m,, mj, mj, respectively. Then, applying the for- 
mula for change of variable in a simple integral, we find 


Fic. 29 


Xs Ea 3 
[ F(x, ydx = {i Flo, y'), y'] CD tel, 
Vtg JS x. Ox 
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where y and y’ are treated as constants. A single integration gives 
the formuia 


Wy a y xy 
a ay [ F(a, y) dx =| ay f Flo(e’, y'), y'] eo at 
Y% ca) % cH) ¥ 


But the Jacobian A reduces in this case to 0f/éx', and hence the 
preceding formula may be written in the form 


4b F(a, y) dx dy =f F[¢(@', y'), y']| | da'dy'. 
(A), (A 


This formula can be established in the same manner if é¢/éz' is 
negative, and evidently holds for a region of any form whatever. 

In an exactly similar manner it can be shown that the trans- 
formation 


(22) hye ab Y= Ya", y') 
leads to the formula 


ifate F(a, y) dx dy ={f Fla', ya’, y')]|A| da'dy', 
(A) (4) 


where the new field of integration A’ corresponds point for point to 
the region A. 
Let us now consider the general formule of transformation 


(23) =f), Yy=h@ nH), 

where for the sake of simplicity (a, y) and (a, y,) denote the coér- 
dinates of two corresponding points m and M, with respect to the 
same system of axes. Let A and 4, be the two corresponding regions 
bounded by contours C and C,, respectively. Then a third point m', 
whose coérdinates are given in terms of those of m and M, by the 
relations «! = 2, y' = y, will describe an auxiliary region A’, which 
for the moment we shall assume corresponds point for point to each 
of the two regions A and A,. The six quantities x, y, x1, y,, x', y' 
satisfy the four equations 


x= f(%, %1)) y=fi(%, Y1) > al ay Yah, 
whence we obtain the relations 
(24) aw! = 0, y' =fil(®, 1)» 
which define a transformation of the type (22). From the equation 
y' =fi(a', x1) we find a relation of the form y, = 7(2’, y'); hence 


we may write 
' 


(25) r=fa'nw=o@y), yay’ 
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The given transformation (23) amounts to a combination of the two 
transformations (24) and (25), for each of which the general formula 
holds. Therefore the same formula holds for the transformation (28). 


Remark. We assumed above that the region described by the 
point m' corresponds point for point to each of the regions A and 
A,. At least, this can always be brought about. For, let us con- 
sider the curves of the region A, which correspond to the straight 
lines parallel to the x axis in A. If these curves meet a parallel to 
the y axis in just one point, it is evident that just one point m! of 
A' will correspond to any given point m of A. Hence we need 
merely divide the region 4, into parts so small that this condition 
is satisfied in each of them. If these curves were parallels to the 
y axis, we should begin by making a change of axes. 


131. Area of a curved surface. Let S be a region of a curved sur- 
face free from singular points and bounded by a contour Tl. Let S 
be subdivided in any way whatever, let s; be one of the subregions 
bounded by a contour y;, and let m; be a point of s;. Draw the tan- 
gent plane to the surface S at the point m;, and suppose s; taken so 
small that it is met in at most one point by any perpendicular to 
this plane. The contour y; projects into a curve y; upon this plane; 
we shall denote the area of the region of the tangent plane bounded 
by y; by o;. As the number of subdivisions is increased indefinitely 
in such a way that each of them is infinitesimal in all its dimensions, 
the sum Xo, approaches a limit, and this limit is called the area of 
the reyion S of the given surface. 

Let the rectangular coédrdinates x, y, z of a point of S be given in 
terms of two variable parameters uw and v by means of the equations 


(26) C= Uy), y = >(%, ¥), z= y(u, v), 
in such a way that the region S of the surface corresponds point for 
point to a region R of the wv plane bounded by a closed contour C. 
We shall assume that the functions f, ¢, and y, together with their 
first partial derivatives, are continuous in this region. Let R be 
subdivided, let 7; be one of the subdivisions bounded by a contour ¢,, 
and let w; be the area of 7;. To 7; corresponds on S a subdivision s, 
bounded by a contour y;. Let o; be the corresponding area upon the 
tangent plane defined as above, and let us try to find an expression 
for the ratio o,/w;. 

Let a;, B;, y,; be the direction cosines of the normal to the surface S 
at a point m;(«;, y;, 2;) of s, which corresponds to a point (4:5 %) 
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of r;, Let us take the point m, as a new origin, and as the new axes 
the normal at m; and two perpendicular lines m;X and m,Y in the 
tangent plane whose direction cosines with respect to the old axes are 
a', Bi, y'and a", B", y", respectively. Let X, Y, Z be the codrdinates 
of a point on the surface S with respect to the new axes. Then, 
by the well-known formule for transformation of coérdinates, we 
shall have 

X= al (a —a)+ Py—y) + y7' &—4%), 

Y= a"(x — x) + By —y) + y"(# — %), 

Z=a,(4@— 2%) + B(y—y) +¥i @ — %)- 
The area o; is the area of that portion of the XY plane which is 
bounded by the closed curve which the point (X, Y) describes, as 
the point (uw, v) describes the contour ¢;. Hence, by § 127, 


| 2S Y)|, 
tl D(ul : vl) |’ 
where uw} and v} are the codrdinates of some point inside of ¢;. An 
easy calculation now leads us to the form 

D(X, Y) =x Wi aU aera OIL Dy, 2) a 

D(u}, v}) SelB. Nerey Ay) Dut, v 


2, 1QN) rin, PCH 
HOES SnD 2, EU gM gee 


= 








or, by the well-known relations between the nine direction cosines, 


D(X, Y) _ Dy; #) Ae #) Dy) . 
DGL a) & u mt D(uj, v}) Bi D(uj, v}) a D(uj, v3) 


Applying the general formula (17), we therefore obtain the equation 


DW) 4g P24, Dev, 
* D(ul, v4) D(uj, v4) Le D(Uuj, v) 








+ B; 


Oe Oe 








where wu! and v! are the codrdinates of a point of the region 7; in the 
uv plane. If this region is very small, the point (w}, v{) is very near 
the point (w;, v;), and we may write 


DY, #) — Dy, #) + Ge D(z, a) = D(z, x) + d, 
D(uj, v}) — D(uw, %) MY D(uj, vj) Du, %) 








DY; 
yo; = So; area ils + O30;| ae; + Bre + yee’; 


where the absolute value of 6 does not exceed unity. Since the 
derivatives of the functions f, ¢, and wy are continuous in the 
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region R, we may assume that the regions r; have been taken so 
smali that each of the quantities ¢,, «, <!’ is less than an arbitrarily 
preassigned number ». Then the supplementary term will certainly 
be less in absolute value than 370, where Q is the area of the 
region R. Hence that term approaches zero as the regions s; 
(and r;) all approach zero in the manner described above, and the 
sum So; approaches the double integral 


ff oP pPED + POD ade, 
(R) 


* D(u; v) D(u, v) TY Du, v) v) 
where a, B, y are the direction cosines of the normal to the surface S 
at the point (w, v). 
Let us calculate these direction cosines. The equation of the 
tangent plane (§ 39) is 
D(y, #) D(@, @) 
X—#) SZ 4 (y-y = 
( 2) D(u, v) ( Y) D(u, v) ( 


whence 








2) D(a, ¥) ae 
D(u, v) ¢ 
(ae ey vile aeS eS 


Dy, #) oe Die. 2) Deaea) i’ DG ey 
D(u, v) D(iu,v) Dw, v) \ D(u, v) = 











Choosing the positive sign in the last ratio, we obtain the formula 


RCE ory ar eel 
D(u, v) D(u, v) Y Du, v) 


=4/ DY; it | 4 | Fe 2+ | x= Y) 
D(u, v) D(u, v) D(u, v) 
The well-known identity 
(ab! — ba')? + (be! — cb')? + (ca! — ac')? 
— (@ iL 6? aL c*)(a!? ae (Ne tle el?) = (aa' + bb! + ce')*, 


which was employed by Lagrange, enables us to write the quantity 
under the radical in the form EG — F?, where 


0x Ox Oa\? 
27) E= =Sj-— G= Si— 
Cp) 5 (2), a S Ow Ov eS S (=), 
the symbol aN indicating that a is to be replaced by y and z succes- 


sively and the three resulting terms added. It follows that the area 
of the surface S is given by the double integral 








(28) A =| VEG — F? dudv 
Ch) 
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The functions EZ, F, and G@ play an important part in the theory 
of surfaces. Squaring the expressions for dx, dy, and dz and adding 
the results, we find 


(29) ds* = dx* + dy? + dz? = Edu? + 2Fdudv + G dv. 
It is clear that these quantities H, 7, and G do not depend upon 
the choice of axes, but solely upon the surface S itself and the inde- 


pendent variables w and v. If the variables w and v and the sur- 
face S are all real, it is evident that EG — F? must be positive. 


132. Surface element. The expression VEG — F? du dv is called the 
element of area of the surface S in the system of coérdinates (u, v). 
The precise value of the area of a small portion of the surface bounded 
by the curves (u), (w + du), (v), (v + dv) is (WEG — F? + 6) dudn, 
where e approaches zero with du and dv. It is evident, as above, 
that the term « du dv is negligible. 

Certain considerations of differential geometry confirm this result. 
For, if the portion of the surface in question be thought of as a small 
curvilinear parallelogram on the tangent plane to S at the point (w, v), 
its area will be equal, approximately, to the product of the lengths 
of its sides times the sine of the angle between the two curves (1) 
and (v). If we further replace the increment of are by the differ- 
ential ds, the lengths of the sides, by formula (29), are VE du and 
VG dv, if du and dv are taken positive. The direction parameters of 
the tangents to the two curves (w) and (v) are 0%/du, dy/Ou, 0z/ou 
and ¢x/dv, dy/dv, 0z/dv, respectively. Hence the angle a between 
them is given by the formula 


Sou Be _rK 
PE dn\? VEG 
5() V5) 


whence sina = VEG — F?/VEG. Forming the product mentioned, 
we find the same expression as that given above for the element of 
area. The formula for cose shows that F = 0 when and only when 
the two families of curves (w) and (v) are orthogonal to each other. 

When the surface S reduces to a plane, the formule just found 
reduce to the formule found in §128. For, if we set y(u, v) = 0, 
we find 


da\? (ay\" Onda Oy dy _ (aa\* _ (ey\’ 
p= (2) +(%), E iouc weukeee Sie: dv ge év)’ 
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whence, by the rule for squaring a determinant, 


On Ox 2 


ies ete tees 
ee Ou ov we E Gus F?, 
ay oy |[ | F @ 
{ du ov | 


Hence VEG — F? reduces to |A|. 


Examples. 1) To find the area of a region of a surface whose equa- 
tion is z= f(x, y) which projects on the xy plane into a region R in 
which the function f(x, y), together with its derivatives p = 0f/0x and 
4 = Of /oy, is continuous. Taking # and y as the independent vari- 
ables, we tind E=1+4 p?, F=pq, G=14+ 4’, and the area in ques- 
tion is given by the double integral 


——.——-s da dy 
30 a={f 1+ p+ 92 dx di =f , 
(30) pa Ped J (Ry 008 ¥ 


where y is the acute angle between the z axis and the normal to the 
surface. 





2) To calculate the area of the region of a surface of revolution 
between two plane sections perpendicular to the axis of revolution. 
Let the axis of revolution be taken as the z axis, and let z = f(@) 
be the equation of the generating curve in the xz plane. Then the 
codrdinates of a point on the surface are given by the equations 


x%=pcoso, y = p Sino, a= \p)> 


where the independent variables p and w are the polar coérdinates of 
the projection of the point on the zy plane. In this case we have 


dst = dp?(1+f'?(p)] + p?do’, 

py Ba 79) Kes), Cane 
To find the area of the portion of the surface bounded by two plane 
sections perpendicular to the axis of revolution whose radii are p, and 


pa, respectively, p should be allowed to vary from p, to ps (p1< p2) and 
» from zero to 27. Hence the required area is given by the integral 


Pe 20 Pe 
A= fap [ pvTE FR )to = 2m fp VTE P*0)Mp, 
Pr 0 Py 


and can therefore be evaluated by a single quadrature. If s denote 
the are of the generating curve, we have 


ds? = dp? + de? = dp*[14 f%(p)], 
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and the preceding formula may be written in the form 


Po 
A =| 2p ds. 
PA 


The geometrical interpretation of this result is easy: 2p ds is 
the lateral area of a frustum of a cone whose slant height is ds and 
whose mean radius is p. Replacing the area between two sections 
whose distance from each other is infinitesimal by the lateral area 
of such a frustum of a cone, we should obtain precisely the above 
formula for A. . 

For example, on the paraboloid of revolution generated by revolv- 
ing the parabola x? = 2pz about the z axis the area of the section 
between the vertex and the circular plane section whose radius is 7 is 


(he 2 : 
A 2m [ EVO +P dp = 3 (08 +) ']. 
0 


II. GENERALIZATIONS OF DOUBLE INTEGRALS 
IMPROPER INTEGRALS SURFACE INTEGRALS 


133. Improper integrals. Let f(x, y) be a function which is con- 
tinuous in the whole region of the plane which lies outside a closed 
contour I. The double integral of f(x, y) extended over the region 
between [and another closed curve C' outside of T has a finite value. 
If this integral approaches one and the same limit no matter how 
C varies, provided merely that the distance from the origin to the 
nearest point of C becomes infinite, this limit is defined to be the 
value of the double integral extended over the whole region 
outside T. 

Let us assume for the moment that the function f(a, y) has a 
constant sign, say positive, outside T. In this case the limit of the 
double integral is independent of the form of the curves C. For, 
let C1, Co, +--+, C,,-+-: be a sequence of closed curves each of which 
encloses the preceding in such a way that the distance to the nearesv 
point of C,, becomes infinite with x. Ifthe double integral /, extended 
over the region between I' and C,, approaches a limit J, the same will 
pe true for any other sequence of curves C], Cj, ---, Ch, +++ which 
satisfy the same conditions. For, if //, be the value of the double 
integral extended over the region between T and C/,, m may be 
chosen so large that the curve C, entirely encloses C/,, and we 
shall have J!,<JI,<J. Moreover J}, increases with m. Hence J} 


m m 
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has a limit 7’/</7. It follows in the same manner that 7</'. Hence 
I' = TI, i.e. the two limits are equal. 

As an example let us consider a function f(a, y), which outside a 
circle of radius r about the origin as center is of the form 


We, Y) 
(a? + y?)* 
where the value of the numerator y(x, y) remains between two posi- 
tive numbers m and M. Choosing for the curves C the circles 
concentric to the above, the value of the double integral extended 
over the circular ring between the two circles of radii r and # is 
given by the definite integral 


20 R . a 
4p nfs W(p COS w, p SIN w)p dp. 
0 


I(@, Y) = 





2a 


, p 


It therefore lies between the values of the two expressions 


R R 
d d 
2am fi at anit { a. 
r fp r Pp 


By § 90, the simple integral involved approaches a limit as R 
increases indefinitely, provided that 2a —1>1 or a>1. But it 
becomes infinite with R if a £1. 

If no closed curve can be found outside which the function f(a, y) 
has a constant sign, it can be shown, as in § 89, that the integral 
lf Ax, y) dx dy approaches a limit if the integral ff | f(a, y)| dx dy 
itself approaches a limit. But if the latter integral becomes infinite, 
the former integral is indeterminate. The following example, due 
to Cayley, is interesting. Let f(a, y) = sin (x? + y”), and let us inte- 
grate this function first over a square of side a formed by the axes 
and the two lines «=a, y=a. The value of this integral is 


fae f sin (a? + y?) dy 
0 0 
=| sin «dx xf cos y? dy +f cos x? dx xf sin y7 dy. 
0 0 0 0 


As @ increases indefinitely, each of the integrals on the right has 
a limit, by § 91. This limit can be shown to be V7r/2 in each case ; 
hence the limit of the whole right-hand side is 7. On the other 
hand, the double integral of the same function extended over the 
quarter circle bounded by the axes and the circle 2? + y? = R? is 
equal to the expression 
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nw pate © ts 
[ao [ psingtdp = — ™ (cos p*Yf = [1— cos Ry, 
0 5 4 4 


which, as R becomes infinite, oscillates between zero and 7/2 and 
does not approach any limit whatever. 

We should define in a similar manner the double integral of a 
function f(«, y) which becomes infinite at a point or all along a line. 
First, we should remove the point (or the line) from the field of 
integration by surrounding it by a small contour (or by a contour 
very close to the line) which we should let diminish indefinitely. 
For example, if the function f(z, y) can be written in the form 


W(x; ¥) 
Cie) Ay, = oye 
in the neighborhood of the point (a, 6), where (a, y) lies between 
two positive numbers m and M, the double integral of f(z, y) 
extended over a region about the point (a, 6) which contains no 
other point of discontinuity has a finite value if and only if @ is 
less than unity. 





So . 


134. The function B(p, q). We have assumed above that the contour C,, 
recedes indefinitely in every direction. But it is evident that we may also sup- 
pose that only a certain portion recedes to infinity. This is the case in the above 
example of Cayley’s and also in the following example. Let us take the function 





ii, y) = 4y2p 1y2q le a? FF 


where p and q are each positive. This function is continuous and positive in the 
first quadrant. Integrating first over the square of side @ bounded by the axes 
and the lines « = a and y = a, we find, for the value of the double integral, 


a a 
if Qa2p-le-2" da x | Qy2¢-le-vdy. 
0 


0 
Each of these integrals approaches a limit as a becomes infinite. For, by the 
definition of the function I'(p) in § 92, 
+” 
T(p) 2) te-le-tdt, 
0 
whence, setting t = 7, we find 


+% 
(31) I'(p) = () DiI IEE LY 
0 


Hence the double integral approaches the limit I'(p)T(qg) as a becomes infinite. 
Let us now integrate over the quarter circle bounded by the axes and the 
circle x2 + y2 = R?2. The value of the double integral in polar coérdinates is 


R 3 2 ‘ ; 
i 2p2(P+9)—-1 e-P* dp x [P2coste-19 sin2a-1 9 dg. 
0 a 
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As R becomes infinite this product approaches the limit 


I(p + q) Bip, Q); 
where we have set 


(32) 3 ((OynG) == [72 cos?P—-1¢ sin27-lpd¢. 
0 
Expressing the fact that these two limits must be the same, we find the equation 


(33) T(p) TQ =T(p + g) B(P, Q)- 


fhe integral B(p, q) is calied Euler’s integral of the first kind. Setting t = sin? ¢, 
it may be written in the form 


(34) Bip, @) = fea — t-te. 


The formula (33) reduces the calculation of the function B(p, q) to the calcu- 
Jation of the function Tr. For example, setting p = g =1/2, we find 


[r(4)] "= ray [240 =z, 


whence I'(1/2) = Vz. Hence the formula (31) gives 


+0 
We erie 
0 2 


In general, setting g = 1—p and taking p between 0 and 1, we find 


Ls -1 
T(p) P(1— p) = B(p, 1p) =i} Gaur . 
0 


We shall see iater that the value of this integral is z/sin pz. 





135. Surface integrals. The definition of surface integrals is analogous to that 
of line integrals. Let S be a region of a surface bounded by one or more curvesT. 
We shall assume that the surface has two distinct sides in such a way that if one 
side be painted red and the other blue, for instance, it will be impossible to pass 
from the red side to the blue side along a continuous path which lies on the sur- 
face and which does not cross one of the bounding curves.* Let us think of S as 
a material surface having a certain thickness, and let m and m/’ be two points 
near each other on opposite sides of the surface. At m let us draw that half of 
the normal mn to the surface which does not pierce the surface. The direction 
thus defined upon the normal will be said, for brevity, to correspond to that side 
of the surface on which m lies. The direction of the normal which corresponds 
to the other side of the surface at the point 2’ will be opposite to the direction 
just defined. 

Let z = (a, y) be the equation of the given surface, and let S be a region of 
this surface bounded by a contour T. We shall assume that the surface is met 
in at most one point by any parallel to the z axis, and that the function ¢(z, y) 





*It is very easy to form a surface which does not satisfy this condition. We need 
only deform a rectangular sheet of paper ABCD by pasting the side BC to the side AD 
in such a@ way that the point C coincides with A and the point B with D. 
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is continuous inside the region A of the zy plane which is bounded by the curve C 
into which T projects. It is evident that this surface has two sides for which 
the corresponding directions of the normal make, respectively, acute and obtuse 
angles with the positive direction of the z axis. We shall call that side whose 
corresponding normal makes an acute angle with the positive z axis the wpper 
side. Now let P(x, y, z) be a function ofi the three variables x, y, and z which 
is continuous In a certain region of space which contains the region S of the sur- 
face. If z be replaced in this function by ¢(2, y), there results a certain function 
Fa, y, o(a, y)] of a and y alone; and it is natural by analogy with line integrals 
to call the double integral of this function extended over the region A, 


(35) Sf Pv oe Wde dy, 


the surface integral of the function P(x, y, z) taken over the region S of the given 
surface. Suppose the coérdinates a, y, and z of a point of S given in terms of two 
auxiliary variables wu and v in such a way that the portion S of the surface corre- 
sponds point for point in a one-to-one manner to a region F# of the uv plane. Let 
do be the surface element of the surface S, and y the acute angle between the posi- 
tive z axis and the normal to the upper side of S. Then the preceding double 
integral, by §§ 131-132, is equal to the double integral 


(36) f “f pits th 2) 0087 de, 


where x, 7, and z are to be expressed in terms of u and v. This new expression 
is, however, more general than the former, for cosy may take on either of two 
values according to which side of the surface is chosen. When the acute angle 7 
is chosen, as above, the double integral (35) or (86) is called the surface integral 


(37) i P(a, y, 2) dx dy 


extended over the upper side of the surface S. But if y be taken as the obtuse 
angle, every element of the double integral will be changed in sign, and the new 
double integral would be called the surface integral J { Pda dy extended over the 
lower side of S. In general, the surface integral { Pdz dy is equal to + the double 
integral (85) according as it is extended over the upper or the lower side of S. 

This definition enables us to complete the analogy between simple and double 
integrals. Thus a simple integral changes sign when the limits are interchanged, 
while nothing similar has been developed for double integrals. With the gen- 
eralized definition of double integrals, we may say that the integral if ifs S (x, y) da dy 
previously considered is the surface integral extended over the upper side of the 
xy plane, while the same integral with its sign changed represents the surface 
integral taken over the under side. The two senses of motion for a simple inte 
gral thus correspond to the two sides of the zy plane for a double integral. 

The expression (36) for a surface integral evidently does not require that the 
surface should be met in at most one point by any parallel to the z axis. In the 
same manner we might define the surface integrals 


a Q(z, Y; Z) dy dz, iP R(a, y, 2) dzda, 
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and the more general integral 
{ [Pe y, z) da dy + Q(x, y, z)dydz + R(x, y, z)dzdx. 
This latter integral may also be written in the form 


f f (Peosy + Qcosa + Rcosp]dc, 


where a, 8, y are the direction angles of the direction of the normal which cor 


responds to the side of the surface selected. 
Surface integrals are especially important in Mathematical Physics. 


136. Stokes’ theorem. Let LZ be a skew curve along which the functions 
P(t, y, 2), Q(@, ¥, 2), R(@, y, 2) are continuous. Then the definition of the line 
integral 

Pdzt+Qdy+Rdz 
(Z) 

taken along the line Z is similar to that given in § 93 for a line integral taken 
along a plane curve, and we shall not go into the matter in detail. If the curve L 
is closed, the integral evidently may be broken up into the sum of three line inte- 
erals taken over closed plane curves. Applying Green’s theorem to each of these, 
it is evident that we may replace the line integral by the sum of three double 
integrals. The introduction of surface integrals enables us to state this result in 
very compact form. 

Let us consider a two-sided piece S of a surface which we shall suppose for 
definiteness to be bounded by a single curve [T. To each side of the surface 
corresponds a definite sense of direct motion along the contour IT. We shall 
assume the following convention: At any point M of the contour let us draw 
that half of the normal Mn which corresponds to the side of the surface under 
consideration, and let us imagine an observer with his head at n and his feet at 7; 

we shall say that that is the positive sense 
z of motion which the observer must take in 
oS order to have the region S at his left hand. 
Thus to the two sides of the surface corre- 
spond two opposite senses of motion along 
ah the contour T. 
Let us first consider a region S of a sur- 
oO face which is met in at most one point by 
Y any parallel to the z axis, and let us suppose 
the trihedron Oxyz placed as in Fig. 380, 
where the plane of the paper is the yz plane 





Zs and the x axis extends toward the observer. 
To the boundary IT of S will correspond a 

C ss closed contour C in the zy plane; and these 

Fra. 30 two curves are described simultaneously in 


the sense indicated by the arrows. Let 
z= f(x, y) be the equation of the given surface, and let P(x, y, 2) be a function 
which is continuous in a region of space which contains 8. Then the line inte- 
gral seas P(x, y, z) dx is identical with the line integral 
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Pla, y, oe, Wd 
Sos [+ vs 2, W]e 


taken along the plane curve C. Let us apply Green‘s theorem (§ 126) to this 
latter integral. Setting 


P(t, y) = P[x, y, o(@, y)] 
for definiteness, we find 


P(x, y) OP s eP 0p oP = oP cosB 
oy dy dz dy ody oz cosy’ 





where a, 8, y are the direction angles of the normal to the upper side of S. 
Hence, by Green’s theorem, 


ah P(x, y) dx = ; ($F cos - ZF cos) ae 
(C) (A) Oz oy cos y 


where the double integral is to be taken over the region A of the zy plane 
bounded by the contour C. But the right-hand side is simply the surface 


integral 
ia _ Ce cosy dco 
0z oy 


extended over the upper side of S; and hence we may write 


Ae PQ, y; ade = f op ded — de dy. 
a «sy? 


This formula evidently holds also when the surface integral is taken over the 
other side of S, if the line integral is taken in the other direction alongT. And 
it also holds, as does Green’s theorem, no matter what the form of the surface 
may be. By cyclic permutation of x, y, and z we obtain the following analogous 


formule : 
(a) a) 
f ee,» Day ff OD yee gdh 
(Tr) ( 9 O% 0z 


is R(a, y, 2) dz =f oe dy de — oF dade. 
csy® 


Adding the three, we obtain Stokes’ theorem in its general form : 





dee Pla, y, 2) du + Qa, y, 2) dy + Ria, y, 2) dz 


(38) 
ene Eos da dy +(e - 2) ayaa + (SE) aeae. 
(S) =) Oz Oz ox 


The sense in which I is described and the side of the surface over which the 
double integral is taken correspond according to the convention made above. 
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IV. ANALYTICAL AND GEOMETRICAL APPLICATIONS 


137. Volumes. Let us consider, as above, a region of space bounded 
by the xy plane, a surface S above that plane, and a cylinder whose 
generators are parallel to the z axis. We shall suppose that the 
section of the cylinder by the plane z = 0 is a contour similar to 
that drawn in Fig. 25, composed of two parallels to the y axis and two 
curvilinear arcs APBand A'QB!. If z = f(a, y) is the equation of the 
surface S, the volume in question is given, by § 124, by the integral 


b Yo 
V =| dx} f(x, y)dy. 

a Ys 
Now the integral gis T(x, y)dy represents the area A of a section of 
this volume by a plane parallel to the yz plane. Hence the preceding 
formula may be written in the form ‘ 


b 
(39) v=f Ada. 


The volume of a solid bounded in any way whatever is equal 
to the algebraic sum of several volumes bounded as above. For 
instance, to find the volume of a solid bounded by a convex closed 
surface we should circumscribe the solid by a cylinder whose gen- 
erators are parallel to the 2 axis and then find the difference between 
two volumes like the preceding. Hence the formula (39) holds for 
any volume which hes between two parallel planes a = a and «= 0b 
(a <6) and which is bounded by any surface whatever, where A 
denotes the area of a section made by a plane parallel to the two 
given planes. Let us suppose the interval (a, ») subdivided by the 
points @, 215. Toy +) Waua> Oy, and let) Ay, Ais) Ag 2 bestherareas 
of the sections made by the planes x =a, ~ = a, ---, respectively. 
Then the definite integral PA dx is the limit of the sum 


Ay (a — a)+ A, (a = 21) aie ae Ay (2% eee 


The geometrical meaning of this result is apparent. For A;_,(#;—2,_,), 
for instance, represents the volume of a right cylinder whose base is 
the section of the given solid by the plane a = a,_, and whose height 
is the distance between two consecutive sections. Hence the volume 
of the given solid is the limit of the sum of such infinitesimal cylin- 
ders. This fact is in conformity with the ordinary crude notion of 
volume. 
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If the value of the area A be known as a function of a, the vol- 
ume to be evaluated may be found by a single quadrature. As an 
example let us try to find the volume of a portion of a solid of revo- 
lution between two planes perpendicular to the axis of revolution. 
Let this axis be the x axis and let z = f(x) be the equation of the 
generating curve in the wz plane. The section made by a plane par- 
allel to the yz plane is a circle of radius f(a). Hence the required 
volume is given by the integral af? Prey 70a, 

Again, let us try to find the volume of the portion of the ellipsoid 

2 2 
eo aieae | 
bounded by the two planes 7 = x),x = X. The section made by a 
plane parallel to the plane « = 0 is an ellipse whose semiaxes are 


6V1— x?/a? and ec V1—x?/a?. Hence the volume sought is 


ae 2 Seal) 33 
Ficbdicbeld caval dent Meee ee | 
a, a on 


0 


To find the total volume we should set x =— a and X =a, which 
gives the value 47rabe. 


138. Ruled surface. Prismoidal formula. When the area A is an integral 
function of the second degree in 2, the volume may be expressed very simply 
in terms of the areas B and B’ of the bounding sections, the area b of the mean 
section, and the distance h between the two bounding sections. If the mean 
section be the plane of yz, we have 


+a aa 
wes | (lx? + 2mx + n) dw = 21— + 2na. 
Fi & 
But we also have 


20 b=n, B=la?+2ma+n, B = la? —2ma+n, 


whence n = b, a= h/2, 2la2= B+ B’ — 2b. These equations lead to the formula 
h 
(40) Vie Pike Bickel 


which is called the prismoidal formula. 

This formula holds in particular for any solid bounded by a ruled surface and 
two parallel planes, including as a special case the so-called prismoid.* For, 
let y = ax + p and z = bu + q be the equations of a variable straight line, where 
a, 0, p, and q are continuous functions of a variable parameter ¢ which resume 
their initial values when ¢ increases from t) to T. This straight line describes 





* A prismoid is a solid bounded by any number of planes, two of which are para)- 
lel and contain all the vertices. — TRANS. 
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a ruled surface, and the area of the section made by a plane parallel to the plane 
x = 0 is given, by § 94, by the integral 


Te 
A= [ (ax + pat y)dt, 
% 


where a’, b’, c’, d’ denote the derivatives of a, b, c, d with respect to t. These 
derivatives may even be discontinuous for a finite number of values between fo 
and 7, which will be the case when the lateral boundary consists of portions of 
several ruled surfaces. The expression for A may be written in the form 


T T. i 
}\ == xf ab’dt + xf (aq’ + pb’) dt +f py dt, 

to to to 
where the integrals on the right are evidently independent of z. Hence the 
formula (40) holds for the volume of the given solid. It is worthy of notice that 
the same formula also gives the volumes of most of the solids of elementary geometry. 


139. Viviani’s problem. Let C be a circle described with a radius OA (= R) 
of a given sphere as diameter, and let us try to find the volume of the portion 
of the sphere inside a circular cylinder whose right section is the circle C. 
Taking the origin at the center of the sphere, one fourth the required volume 
is given by the double integral 


T= { [vB=eP aeay 


extended over a semicircle described on OA as diameter. Passing to polar coér- 
dinates p and w, the angle w varies from 0 to 7/2, and pfrom0to Rcosw. Hence 
we find 


ye z Reosw il f 
a ae fo VRP a = — [Lae — gon de, 


or 


4 3\2 3 


If this volume and the volume inside the cylinder 
which is symmetrical to this one with respect to 
the z axis be subtracted from the volume of the 
whole sphere, the remainder is 


3 
4 pn ee Dit eal, 
3 AC SA 


“ 


5 3 
Ya} (ps — R3sin3w) dw = (5 = 3): 
0 





Again, the area Q of the portion of the sur- 
Fic. 31 face of the sphere inside the given cylinder is 


Q=4f (VIF p+ @ dedy. 





Replacing p and q by their values — #/z and — y/z, respectively, and passing to 
polar coordinates, we find 
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Rcosw Rod 
ana [" ‘aa SS £ .=4f? — R(VR2 = p2) Fe? day, 
- WS 
Q = 4R? [ 2(1—sinw)dw = 4R?(— —1). 
tne sin w) dw (5 ) 


Subtracting the area enclosed by the two cylinders from the whole area of the 
sphere, the remainder is 


4m R?2 — 8R2 6 a 1) = 8R?, 


or 


140. Evaluation of particular definite integrals. The theorems estab- 
lished above, in particular the theorem regarding differentiation 
under the integral sign, sometimes enable us to evaluate certain defi- 
nite integrals without knowing the corresponding indefinite integrals 
We proceed to give a few examples. 


Setting 
log (1+ ax 
A=F(a@)= ah oe = ) dx 


the formula for differentiation under the integral sign gives 


dA log(1+ loge) +f. x da 
de ied + a? ad + ax) (1 + 27) 


Breaking up this integrand into partial fractions, we find 











2x were Lae @ 
Cease) eu Pia ee" Pa az)” 








whence 
. x dx rite LOS, CLE a2) ae se 
(1+ ax)(1+ x?) 2(1+ a’) eae . 
it follows that 
OAs a log (1+ a*) 
pig T+ qa ero tan ay. 21+ aa ’ 


whence, observing that A vanishes when a = 0, we may write 


“log (1+ a? pe 
a= al (PG SS Oe 


Integrating the first of these integrals by parts, we finally find 





yee 


5 are tan a log (1+ a?) 
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Again, consider the function 2”. This function is continuous 


when z lies between 0 and 1 and y between any two positive 
numbers a and 6. Hence, by the general formula of § 128, 


1 b b 1 
ef ae fi x” dy = ay f ada. 
0 a a 0 
u gytlh 1 alt 
Y = | ——_ J] = —— 5 
fe a be 5 OL! 


aence the value of the right-hand side of the previous equation is 


"dy er aes 
ah, a ed 


On the other hand, we have 











whence 





In general, suppose that P(a, y) and Q(a, y) are two functions 
which satisfy the relation 0P/éy = 0Q/éx, and that a, 71, Yo, y; are 
given constants. Then, by the general formula for integration 
under the integral sign, we shall have 


ey Uy yy @y 
i) ax f x dy = f ay f oR i, 
* % oy % vo ox 
or ; 


(41) i mee th a ‘[Q(@s, ¥) — O(a 9) dy. 


Cauchy deduced the values of a large number of definite inte- 
grals from this formula. It is also closely and simply related to 
Green’s theorem, of which it is essentially only a special case. 
For it may be derived by applying Green’s theorem to the line 
integral f[Pd«x + Qdy taken along the boundary of the rectangle 
formed by the lines: tam, =a, y=y, y=. 

In the following example the definite integral is evaluated by a 
special device, The integral 


F(a) mf log (1— 2a cosa + a?) da 
0 
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has a finite value if |a| is different from unity. This function 


F(a) has the following properties. 
1) F(— a)= F(a). For 


F(— a) = og (1+ 2a cosa + a) da, 


or, making the substitution « = 7 — y, 


F(— @) =|) log (1— 2a cosy + a*) dy = F(a). 
0 
2) F(a’) =2F(a). For we may set 


2F(a) = F(a) + F(— a), 
whence 


2F(a) -[ [log (1 — 2a cosa + a*) + log(1+ 2a cos x + a*)|dx 
0 


={ log (1 — 2a? cos 2x + a*)dx. 
0 


If we now make the substitution 2% = y, this becomes 
1 T 
2F(a) = a log (1 — 2a? cos y + a*)dy 
0 


20 
+5 f log (1— 2a’ cosy + a*)dy. 


Making a second substitution y = 27 — z in the last integral, we 
find 


20 7 
ip log (1— 2a? cos y + a+) dy ={ log (1— 2a? cos z + a*)dz, 
wT 0 
which leads to the formula 
2F(a) = 5 F(a?) + ; F(a?) = F(a"). 
From this result we have, successively, 
1 1 il n 
F(a) = 5 F(2’) ar F(a4) =. => F(a iA 


If |a| is less than unity, a” approaches zero as m becomes infinite. 
The same is true of F(a"), for the logarithm approaches zero. 
Hence, if |«|<1, we have F(a) = 0. 
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If || is greater than unity, let us set a=1/8. Then we find 


F(a) = [oe (: a6 a eo 5) da 


= log (1— 28 cos « + ?)dx — 7 log ’, 
0 





where || is less than unity. Hence we have in this case 
F(a) = — 7 log 8? = w log a’. 


Finally, it can be shown by the aid of Ex. 6, p. 205, that F(-£1)=0; 
hence F(a) is continuous for all values of a. 


141. Approximate value of logI'(n+1). A great variety of devices may be 
employed to find either the exact or at least. an approximate value of a definite 
integral. We proceed to give an example. We have, by definition, 


+00 
Tn +1) = f WEaH AL. 


The function x” e-* assumes its maximum value n”e-” forz =n. As increases 
from zero to n, x” e-” increases from zero to n®e-” (n>0), and when & increases 
from n to + 0, xw”e-* decreases from n”e-” to zero. Likewise, the function 
nve-ne- increases from zero to n”e-” as ¢ increases from — o to zero, and 
decreases from n”e-” to zero as t increases from zero to +o. Hence, by the 
substitution 


(42) gree = nre-ne-e, 
the values of « and ¢ correspond in such a way that as ¢ increases from — o 
to +, # increases from zero to + o. 


It remains to calculate dv/dt. Taking the logarithmic derivative of each side 


of (42), we find 
dx 2tw 


@ 20, 





We have also, by (42), the equation 


@=2—n—nlog (2). 
n 


For simplicity let us set «= + z, and then develop log (1 + z/n) by Taylor’s 
theorem with a remainder after two terms. Substituting this expansion in the 
value for ¢, we find 


P=Z2-—N pigs Bs ary 
mM gn2(1+ 02)? | 2(n + 62)? 


where 6 lies between zero and unity. From this we find, successively, 
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whence, applying the formula for change of variable, 


Py +00 +0 
T(n +1) =2ne-n Ve e~Pdt + anne f e~? (1-6) tdt. 
The first integral is 
+2 +a as 
dh cfd =2 f e-tdt=Vn. 
—oa 0 


As for the second integral, though we cannot evaluate it exactly, since we de 
not know 6, we can at least locate its value between certain fixed limits. For 
all its elements are negative between — o and zero, and they are all positive 
between zero and +o. Moreover each of the integrals {fee uf is less in 
absolute value than {,"” te-?dt = 1/2. It follows that 





— (3) 
(48) T(n+1)=V2n men (V+ ’ 
V2n 
where w lies between — 1 and + 1. 
If n is very large, w//2n is very small. Hence, if we take 


T(n +1) = nte-* V2na 
as an approximate value of I'(n 4+ 1), our error is relatively small, though the 


actual error may be considerable. Taking the logarithm of each side of (43), we 
find the formula 


(44) log T(n + 1) =(n + 5) logm —n + Slog (22) +e, 


where e is very small when n is very large. Neglecting e, we have an expression 
which is called the asymptotic value of logf(n+1). This formula is inter- 
esting as giving us an idea of the order of magnitude of a factorial. 


142. D’Alembert’s theorem. The formula for integration under the integral 
sign applies to any function f(x, y) which is continuous in the rectangle of inte- 
gration. Hence, if two different results are obtained by two different methods 
of integrating the function f(z, y), we may conclude that the function f(z, y) is 
discontinuous for at least one point in the field of integration. Gauss deduced 
from this fact an elegant demonstration of d’Alembert’s theorem. 

Let F(z) be an integral polynomial of degree min z. We shall assume for 
definiteness that all its coefficients are real. Replacing z by p(cosw + isin w), 
and separating the real and the imaginary parts, we have 
where 

P= Aop™cosmw + Ayp™-1cos(m —1)H+::-+An, 


Q = Aop™ sin mw + Ayp™—! sin(m —1)%+-+--+Am-ipsinw. 
If we set V = arc tan(P/Q), we shall have 


y2 é 
(Nae : repay 

OY op op OV = Ow Ow 
a P2?+@ : Ai P2+@Q ’ 


and it is evident, without actually carrying out the calculation, that the second 


derivative is of the form 
o2V M 


@pow (P2 + @)?” 
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where M is a continuous function of p and w. This second derivative can only 
be discontinuous for values of pand w for which P and Q vanish simultaneously, 
that is to say, for the roots of the equation F(z) = 0. Hence, if we can show that 
the two imegrals 


eV a 
5) d La ; d, 
& i 4 9 Op Ow ie of ee 


are unequal for a given value of R, we may conclude that the equation F(z) =90 
has at least one root whose absolute value is less than R. But the second inte- 
gral is always zero, for 








and @V/@p is a periodic function of w, of period 27. Calculating the first inte- 
gral in a similar manner, we find 


* ev re gar 
— dp =| —— ? z 
9 Op dw 6w _|p=0 


and it is easy to show that 6V/dw is of the form 





OV — mA? p2m4 one 
dw A? p2mt... 





where the degree of the terms not written down is less than 2m in p, and where 
the numerator contains no term which does not involve p. As p increases indefi- 
nitely, the right-hand side approaches —m. Hence R may be chosen so large 
that the value of 6V/éw, for p = R, is equal to — m + e, where e is less than m 
in absolute value. ‘The integral f7(—m +e)dw is evidently negative, and 
hence the first of the integrals (45) cannot be zero. 


EXERCISES 


1. At any point of the catenary defined in rectangular codrdinates by the 


equation 
lea 
=—| e@ e @ 
y 2 = 


let us draw the tangent and extend it until it meets the @ axis at a point T. 
Revolving the whole figure about the « axis, find the difference between the areas 
described by the are AM of the catenary, where A is the vertex of the catenary, 
and that described by the tangent MT (1) as a function of the abscissa of the 
point M, (2) as a function of the abscissa of the point T. 

[ Licence, Paris, 1889. ] 


2. Using the usual system of trirectangular codrdinates, let a ruled surface 
be formed as follows: The plane zOA revolves about the x axis, while the gen- 
erating line D, which lies in this plane, makes with the z axis a constant angle 
whose tangent is \ and cuts off on OA an intercept OC equal to \a6, where a 
is a given length and @ is the angle between the two planes zOa and zOA. 
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1) Find the volume of the solid bounded by the ruled surface and the planes 
xOy, zOx, and zOA, where the angle @ between the last two is less than 27. 
2) Find the area of the portion of the surface bounded by the planes xOy, 


20k, ZOA 
[Licence, Paris, July, 1882. ] 


3. Find the volume of the solid bounded by the zy plane, the cylinder 
ba? + ay? = a2b*, and the elliptic paraboloid whose equation in rectangular 
codrdinates is 
PB Wed Oe 


Gipepienig’s 
[ Licence, Paris, 1882.] 
4. Find the area of the curvilinear quadrilateral bounded by the four con- 
focal conics of the family 
2 y? 
lh =1, 
A A-C? 





which are determined by giving ) the values c?/3, 2c2/3, 4c?/3, 5c2/3, respectively. 
[Licence, Besancon, 1885. ] 
5. Consider the curve 
y = V2 (sina — cosz), 

where x and y are the rectangular codrdinates of a point, and where x varies 
from 7/4 to 57/4. Find: 

1) the area between this curve and the & axis; 

2) the volume of the solid generated by revolving the curve about the z axis; 


3) the lateral area of the same solid. 
[ Licence, Montpellier, 1898. ] 


6. In an ordinary rectangular coérdinate plane let A and B be any two 
points on the y axis, and let AMB be any curve joining A and B which, together 
with the line AB, forms the boundary of a region A MBA whose area is a pre- 
assigned quantity S. Find the value of the following definite integral taken 
over the curve AMB: 


Jf (e(ryet — my] de + [¢/W)e* — m] dy, 


where m is a constant, and where the function ¢(y), together with its derivative 


¢’(y), is continuous. 
[Licence, Nancy, 1895.] 


7. By calculating the double integral 


+ 2 +2 F 
Af f e-*v sin ax dy dx 
' Jo 0 


in two different ways, show that, provided that a is not zero, 


+o. 
BS eee 
0 Ly) 2+ 


8. Find the area of the lateral surface of the portion of an ellipsoid of revo- 
lution or of an hyperboloid of revolution which is bounded by two planes perpen- 
dicular to the axis of revolution. 
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9*. To find the area of an ellipsoid with three unequal axes. Half of the total 
area A is given by the double integral 








A as bt 
aia Dy dz dy 
a wv 


extended over the interior of the ellipse b?22 + a2y? = a2b?. Among the methods 
employed to reduce this double integral to elliptic integrals, one of the simplest, 
due to Catalan, consists in the transformation used in § 125, Denoting the 
integrand of the double integral by v, and letting v vary from 1 to + o, it is 
easy to show that the double integral is equal to the limit, as 1 becomes infinite, 
of the difference 


of OC) ne » (+ — Se en Wa a0 ae oe ? 
Ve 2-142) Veo Sle) 


This expression is an undetermined form; but we may write 











7 


y / eal e 2 
of veh (: i iia) (> SUES 
. c2 c2 0 v 1 
Ph EW ey 2 
oN Gabe) ee) 


u c2\ / 
=) l= 
( ak i) 
c? c? 
2 hes at Pye ee 
v V(° 145) (2 145) 


and hence the limit considered above is readily seen to be 








+2 


mab} — 


BN Be cr cer, 


10*. If from the center of an ellipsoid whose semiaxes are a, b, c a perpen- 
dicular be let fall upon the tangent plane to the ellipsoid, the area of the surface 
which is the locus of the foot of the perpendicular is equal to the area of an 
ellipsoid whose semiaxes are bc/a, ac/b, ab/c. 

[Wituiam Rosurts, Journal de Liouville, Vol. XI, 1st series, p. 81.| 
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11. Evaluate the double integral of the expression 
(x — y)" FY) 


extended over the interior of the triangle bounded by the straight lines y = Zo, 
y=, and « = X in two different ways, and thereby establish the formula 


ie ae (« — y)" f(y) dy =f 2s pee Hie (A—W*" fa y. 


From this result deduce the relation 


fae fae f fade = sails (« — y)"fly) dy. 


In a similar manner derive the formula 


4) “ede ig “s dit. dp vd ih ; f(a) de = Signe, if “@ ~ y2)rfly) dy, 


and verify these formule by means of the law for differentiation under the 
‘ntegral sign. 





CHAPTER VII 


MULTIPLE INTEGRALS 
INTEGRATION OF TOTAL DIFFERENTIALS 


I. MULTIPLE INTEGRALS CHANGE OF VARIABLES 


143. Triple integrals. Let F(x, y, z) be a function of the three 
variables x, y, which is continuous for all points M, whose rec- 
tangular coérdinates are (2, y, 2), in a finite region of space (£) 
bounded by one or more closed surfaces. Let this region be sub- 
divided into a number of subregions (¢), (é:), ---, (@,), whose vol- 
umes ale Uy, Vg, °**, Vp, and let (€,, y;, €;) be the codrdinates of any 
point m,; of the subregion (e;). Then the sum 


(1) Dy Fes nis &)% 


approaches a limit as the number of the subregions (e;) is increased 
indefinitely in such a way that the maximum diameter of each of 
them approaches zero. This limit is called the triple integral of 
the function F(a, y, #) extended throughout the region (£), and 
is represented by the symbol 


” (inne 


The proof that this limit exists is practically a repetition of the 
proof given above in the case of double integrals. 

Triple integrals arise in various problems of Mechanics, for 
instance in finding the mass or the center of gravity of a solid 
body. Suppose the region (£) filled with a heterogeneous sub- 
stance, and let (a, y, z) be the density at any point, that is to say, 
the limit of the ratio of the mass inside an infinitesimal sphere about 
the point («, y, z) as center to the volume of the sphere. If pw, and py, 
are the maximum and the minimum value of « in the subregion (e,), 
it is evident that the mass inside that subregion lies between ,,», 
and p2v;; hence it is equal to v,u(g;, 7, ¢;), where (é;, ;, ¢) is a 
suitably chosen point of the subregion (e;). It follows that the total 

296 
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mass is equal to the triple integral [ [da dy dz extended through- 
out the region (£). 

The evaluation of a triple integral may be reduced to the suc- 
cessive evaluation of three simple integrals. Let us suppose first 
that the region (£) is a rectangular parallelopiped bounded by the 
six planes’ @= a, 2 = Xy Sy, Y= VY, P= ey), = Z. Let (E) 
be divided into smaller parallelopipeds by planes parallel to the 
three codrdinate planes. The volume of one of the latter is 
(@; — 231) (Ye — Ye-1) (2 — %-1), and we have to find the limit of 
the sum 


(3) S= pp as Nikt> lint) (3 a ®is1) (Yu Te Yr—1) (% ae %-1)5 
ROWe We : 


where the point (&., 92) x) is any point inside the corresponding 
parallelopiped. Let us evaluate first that part of S which arise 
from the column of elements bounded by the four planes 


=X; 15 = aX;, Of Vas) Y= Yn 


taking all the points (€., ny, 7) wpon the straight line « =~2,_,, 
y¥=yY,-1- This column of parallelopipeds gives rise to the sum 


(@; — © 1) (Yu — Yu- [FP Ci-1) Ye-rs G1) (#1 — %o) + °°], 
and, as in § 123, the @s may be chosen in such a way that the 
quantity inside the bracket will be equal to the simple integral 


Z 
D(%;_1) Ye-1) ={ Fj. Yuet #) a2. 
It only remains to find the limit of the sum 
>> (a; — %5-1)(Yu — Ye-1) P(®i-1) Yu-1)+ 
a k 
But this limit is precisely the double integral 


f fete nacey 


extended over the rectangle formed by the lines x=a%, x= X, 
Y¥=Y,y=Y. Hence the triple integral is equal to 


a i 
i ax D(a, y)dy, 
Et) Y% 


or, replacing ®(a, y) by its value, 


xf Y Zz 
(4) i ax f yf F(x, y, 2) dz. 
% % % 
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The meaning of this symbol is perfectly obvious. During the first 
integration « and y are to be regarded as constants. The result will be 
a function of # and y, which is then to be integrated between the limits 
yo and Y, x being regarded as a constant and y as a variable. The 
result of this second integration is a function of « alone, and the last 
step is the integration of this function between the limits x and X. 

There are evidently as many ways of performing this evaluation 
as there are permutations on three letters, that is, six. For instance, 
the triple integral is equivalent to 


Z x ve Li 
i de f dn f F(a, y, 2) dy -{ W(z) dz, 
* % Yo % 


where &(z) denotes the double integral of F(x, y, #) extended over 
the rectangle formed by the linesw#=a%,x=X,y=Y,y=Y. We 
might rediscover this formula by commencing with the part of the 
sum S which arises from the layer of parallelopipeds bounded by the 
two planes z = 2_,,% = %,. Choosing the points (é, 7, €) suitably, 
the part of S which arises from this layer is 


W(z,_1) (2 = 21-1) D 


and the rest of the reasoning is similar to that above. 





144. Let us now consider a region of space bounded in any 
manner whatever, and let us divide it into subregions such that any 
line parallel to a suitably chosen 
fixed line meets the surface which 
bounds any subregion in at most 
two points. We may evidently 
- restrict ourselves without loss of 
.generality to the case in which a 
line parallel to the z axis meets 
the surface in at most two points. 
The points upon the bounding 
surface project upon the xy plane 
into the points of a region A 
y LG bounded by a closed contour C. 
: To every point (a, y) inside C cor- 

respond twe points on the bound- 
ing surface whose codrdinates are 
#1 = $1(@, y) and %, = da(a, y). We shall suppose that the functions 
¢, and ¢, are continuous inside C, and that ¢,<¢,. Let us now 
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divide the region under consideration by planes parallel to the co6r- 
dinate planes. Some of the subdivisions will be portions of paral- 
lelopipeds. The part of the sum (1) which arises from the column 
of elements bounded by the four planes « = 2,_,,%=2;, y= Yz-15 
y = y, 1s equal, by § 124, to the expression 


% 
(2%; an Li_1) (Ye = Ye) | f F315 Ye-1) 2) dz + “ll 
S| 


where the absolute value of «,, may be made less than any preassigned 
number « by choosing the parallel planes sufficiently near together. 


The sum 
ye Sep (8 — Le) Y= Yee) 
t ek 


approaches zero as a limit, and the triple integral in question is 
therefore equal to the double integral 


[foe nancy 
(A) 


extended over the region (A) bounded by the contour C, where the 
function (x, y) is defined by the equation 


&: 
O(a, y) =i F(a, y, #)dz. 
If a line parallel to the y axis meets the contour C in at most two 
points whose coérdinates are 7 = y,(#) and y = y2 (x), respectively, 
while x varies from x, to x, the triple integral may also be written 
in the form 


Xe % 2 
(5) iL ae f ay [ F(a, y, #)dz. 
acy aT 4 


The limits 2, and z, depend upon both # and y, the limits y, and y, 
are functions of # alone, and finally the limits x, and x, are constants. 

We may invert the order of the integrations as for double inte- 
grals, but the limits are in general totally different for different 
orders of integration. 


Note. If W(x) be the function of # given by the double integral 


Yo LD 
W(x) =/ ay f F(x, y, #) dz 
4 4 
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extended over the section of the given region by a plane parallel to 
the yz plane whose abscissa is «, the formula (5) may be written 


bi W(x) dx. 
2h 


This is the result we should have obtained by starting with the 
layer of subregions bounded by the two planes x= 2,_,, v= @;. 
Choosing the points (, y, £) suitably, this layer contributes to the 
total sum the quantity 

W@21) (@e = %r1)- 


Example. Let us evaluate the triple integral IS fz dz dy dz extended through- 
out that eighth of the sphere x? + y? + z2 = R¥ which lies in the first octant. If 
we integrate first with regard to z, then with regard to y, and finally with regard 
to x, the limits are as follows: x and y being given, zg may vary from zero to 
V R2 — 22 — y?; aw being given, y may vary from zero to v R? — 2”; and & itself 
may vary from zero to R. Hence the integral in question has the value 


ff feqeay ae = fae fe ay eae cae, 


whence we find successively 





(ee peed Ys 
—— = — 72 
. A id ae de 4 10 


v 


1 VR2— x2 6 és 5 1 1 VR2— x2 1 . 
5 Rady = [5 at — Fat] = hee a, 


and it merely remains to calculate the definite integral fee (R2 — a)? dz, which, 
by the substitution « = R cos ¢, takes the form 


1 (2p gint 

3 i Rt sintgdd. 

Hence the value of the given triple integral is, by § 116, mR4/16. 
145. Change of variables. Let 


r= flu, v, w), 
(6) Ups p(u; Vv, W), 
z= ypu, v, w), 


be formule of transformation which establish a one-to-one corre- 
spondence between the points of the region (Z) and those of another 
region (Z,). We shall think of wu, v, and w as the rectangular coér- 
dinates of a point with respect to another system of rectangular 
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coordinates, in general different from the first. If F(a, y, 2) is a 
continuous function throughout the region (£), we skall always have 


(7) ic y, 2) da dy dz 
=J J J,eore v, w), ae 


where the two integrals are extended throughout the regions (£) 
and (£,), respectively. This is the formula for change of variables 
in triple integrals. 

In order to show that the formula (7) always holds, we shall 
commence by remarking that if it holds for two or more particular 
transformations, it will hold also for the transformation obtained by 
carrying out these transformations in succession, by the well-known 
properties of the functional determinant (§ 29). If it is applicable 
to several regions of space, it is also applicable to the region obtained 
by combining them. We shall now proceed to show, as we did for 
double integrals, that the formula holds for a transformation which 
leaves all but one of the independent variables unchanged, — for 
example, for a transformation of the form 





du dv dw, 


(8) n= 2", y=y', z= ¥(2', y', 2'). 

We shall suppose that the two points M(a, y, z) and M'(x', y', z') are 
referred to the same system of rectangular axes, and that a parallel 
to the 2 axis meets the surface which Z 

bounds the region (£) in at most two Cn) 
points. The formule (8) establish a corre- 
spondence between this surface and another 
surface which bounds the region (Z'). The 
cylinder circumscribed about the two sur- 
faces with its generators parallel to the 
z axis cuts the plane z = 0 along a closed 
curve C. Every point m of the region A i 
inside the contour C is the projection of 0 
Fie. 33 








two points m, and m, of the first surface, 
whose coordinates are 2, and 2, respectively, and also of two 
points m, and mj of the second surface, whose coordinates are 2; 
and 2}, respectively. Let us choose the notation in such a way 
that 2;<%, and 2}<%}. The formule (8) transform the point m, 
into the point mj, or else into the point mj. To distinguish the 
two cases, we need merely consider the sign of dy/ez'. If dy/éz' is 
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positive, z increases with z', and the points m, and m, go into the 
points m{ and m4, respectively. On the other hand, if @p/éz' is 
negative, 2 decreases as 2! increases, and m, and m2 go into m, and 
mi, respectively. In the previous case we shall have 


2 EA a 
af F(a, y, 2)dz = ut Flax, y, w(x, y, 2') | ad dz', 


fl 


whereas in the second case 


‘| FQ, Y, %) dz = ={" Fla, y, (x, y; #')] oe dz". 
2 24 
In either case we may write 


& 2 ) 
(9) f F(x, y, #) dz = fs Fla, y, v(x, y, 2')} ios dz! 


% 











If we now consider the double integrals of the two sides of this 
equation over the region A, the double integral of the left-hand side, 


18), aedy [ F(x, y, 2) dz, 
(A) z 


1 


is precisely the triple integral ff f F(a, y, 2) dx dy dz extended through- 
out the region (£). Likewise, the double integral of the right-hand 
side of (9) is equal to the triple integral of 


Fla', y', w(a', y', 2 21/4 | 


extended throughout the region (Z'), which readily follows when 
x and y are replaced by x’ and y', respectively. Hence we have in 
this particular case 


fib F(a, y, 2) da dy dz 
(By 
= ful F[a', y', wa', y', yl 
(B’) ; Oa! 


But in this case the determinant D(a, y, z)/D(x', y', 2") reduces to 
oy/oz'. Hence the formula (7) holds for the transformation (8). 

Again, the general formula (7) holds for a transformation of the 
type 


(10) w= f(x, y', 2 z!), y = o(a', y', z!), jst al 


dse' dy' dz'. 
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where the variable z remains unchanged. We shall suppose that 
the formule (10) establish a one-to-one correspondence between 
the points of two regions (Z) and (£'), and in particular that the 
sections R and R' made in (£) and (£’), respectively, by any 
plane parallel to the zy plane correspond in a one-to-one manner. 
Then by the formule for transformation of double integrals we 
shall have 


ab 4p F(a, y, 2) de dy 
(R) 
DF, ¢) 


= F f gl ! zg! ai. a! a! al 
ae exe Y; y ( Y; ys le y') 


The two members of this equation are functions of the variable 
' alone. Integrating both sides again between the limits 2, 
and z,, between which 2 can vary in the region (£), we find the 


Ji [re y, 2) dx dy dz 
=S J, PLP @Y'#'), Pay, 2), # DS won 


But in this case D(a, y, 2)/D(2', y', 2') = D(a, y)/D(x', y'). Hence 
the formula (7) holds for the transformation (10) also. 
We shall now show that any change of variables whatever 


(11) 








dx'dy'. 





2=2 


formula 


(12) 





da'dy'dz'. 








(13) x == f (1, 15 21) 5 Up == $(21, Y1> #4); i W(%1, 15 21) 


may be obtained by a combination of the preceding transformations. 
Porn det aisiset. a = a507' = y;, e412) YEhenithe dast eae of 
(13) may be written 2’ =v’, y', 21), whence 2, = 1(w', y', 2’). 
Hence the equations (13) may be replaced by the six equations 


(14) 2=f[a',y', ray, 2')], y= $[x', y', (a, y', 2')], z=2', 
(15) ae! = Xi, y=") 2! = W(x, Yy 2). 


The general formula (7) holds, as we have seen, for each of the 
transformations (14) and (15). Hence it holds for the transforma- 
tion (15) also. 

We might have replaced the general transformation (13), as the 
reader can easily show, by a sequence of three transformations of 
the type (8). 
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146. Element of volume. Setting F(z, y, 2) =1 in the formula (7), 


we find Lf favane: =S JJ, 


The left-hand side of this equation is the volume of the region (E). 
Applying the law of the mean to the integral on the right, we find 
the relation 


D(x, y, ®) 


dud 
D(u, v, w) ee ee 








DA, $b: ¥) 


D(u, v, w) 








(16) oe 





19) 


where Vj is the volume of (£), and €, », € are the coérdinates of some 
point in (£,). This formula is exactly analogous to formula (17), 
Chapter VI. It shows that the functional determinant is the limit 
of the ratio of two corresponding infinitesimal volumes. 

If one of the variables «, v, w in (6) be assigned a constant value, 
while the others are allowed to vary, we obtain three families of 
surfaces, «= const., v = const., w = const., by means of which the 
region (£) may be divided into subregions analogous to the paral- 
lelopipeds used above, each of which is bounded by six curved faces. 
The volume of one of these subregions bounded by the surfaces 
(u), (u+ du), (v), (v+dv), (w), (w+ dw) is, by (16), 


ar {Be 








t dudv dw, 


where du, dv, and dw are positive increments, and where e is infini- 
tesimal with du, dv, and dw. The term «du dv dw may be neglected, 
as has been explained several times (§ 128). The product 


DF, > ¥) 


D(w, aD) du dv dw 


(17) dV= 








is the principal part of the infinitesimal AV, and is called the element 
of volume in the system of curvilinear coérdinates (u, v, w). 
Let ds? be the square of the linear element in the same system of 
coordinates. Then, from (6), 
Teo od 


de = ay) du aes ma $+ ae dy = 


Ou du+-.-- Hea de ee 1 


ou : ou 
whence, squaring and adding, we find 


(18) ( ds? = dx* + dy? + dz? 
( =H,duv +H, dv?+-H, dw?+2F, dv dw+2F,dudw+2F, dudv, 
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the notation employed being 
On\* Cave Gx ? 
H = = — ) a —— 
= SG)? Hs S() - Su) 


eRe Ee prebeieei Peete ce Lis 


a Boe? 
Ou OW 





(19) 


where the symbol Ay means, as usual, that x is to be replaced by y 
and z successively and the resulting terms then added. 

The formula fer dV is easily deduced from this formula for ds?. 
For, squaring the functional determinant by the usual rule, we find 





Cu Ou Ou H, Fy F, 
ay ln mm [am 
ax ay ax Jitts aiken ails 

Ow Ow Ow 





whence the element of volume is equal to VM du dv dw. 

Let us consider in particular the very important case in which 
the codrdinate surfaces (wz), (v), (w) form a triply orthogonal system, 
that is to say, in which the three surfaces which pass through any 
point in space intersect in pairs at right angles. The tangents to 
the three curves in which the surfaces intersect in pairs form a tri- 
rectangular trihedron. It follows that we must have F, = 0, F, = 0, 
F,=0; and these conditions are also sufficient. The formule for 
dV and ds? then take the simple forms 


(20) ds? = H,dw? + H,dv? + H,dw*, dV =./H,H,H,dudv dw. 


These formule may also be derived from certain considerations of 
infinitesimal geometry. Let us suppose du, dv, and dw very small, 
and let us substitute in place of the small subregion defined above a 
small parallelopiped with plane faces. Neglecting infinitesimals of. 
higher order, the three adjacent edges of the parallelopiped may be 
taken to be \/H, du, /H, du, and /H, dw, respectively. The for- 
mulee (20) express the fact that the linear element and the element of 
volume are equal to the diagonal and the volume of this parallelo- 
piped, respectively. The area \/ H, H, dw dv of one of the faces repre- 
sents in a similar manner the element of area of the surface (w). 

As an example consider the transformation to polar codrdinates 


(21) x-=psinécos¢, y =p sin @sin ¢, 2= pcos 0, 
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where p denotes the distance of the point M(x, y, 2) from the origin, 
@ the angle between OM and the positive 2 axis, and ¢ the angle 
which the projection of OM on the vy plane makes with the positive 
zx axis. In order to reach all points in space, it is sufficient to let p 
vary from zero to +, 6 from zero to a, and ¢ from zero to 27. 
From (21) we find 


(22) ds? = dp? + p? dé? + p’ sin? 6d¢’, 
whence 
(23) dV =p’ sin 6dp dé do. 


These formule may be derived without any calculation, however. 
The three families of surfaces (p), (@), (¢) are concentric spheres 
about the origin, cones of revolution 
about the 2 axis with their vertices 
at the origin, and planes through 
the 2 axis, respectively. These 
surfaces evidently form a triply 
orthogonal system, and the dimen- 
sions of the elementary subregion 
Y are seen from the figure to be dp, 
pdé, psinédd; the formule (22) 
and (23) now follow immediately. 





Fic. 34 To calculate in terms of the va- 

riables p, 6, and ¢ a triple integral 
extended throughout a region bounded by a closed surface S, which 
contains the origin and which is met in at most one point by a radius 
vector through the origin, p should be allowed to vary from zero to R, 
where R = f(6, @) is the equation of the surface; 6 from zero to 77; 
and @ from zero to 27. For example, the volume of such a surface is 


Q7 7 R 
V =| asf wf p’ sin 6dp. 
0 0 0 


The first integration can always be performed, and we may write 


2Qar T R3 a6 
V= i d¢ 4 SEU a 
0 0 3 


Occasional use is made of cylindrical coérdinates 7, w, and 2 defined 
by the equations x = rcosw, y=rsinw, z=2. It is evident that 


ds* = dr? + r? dw? + dz’, 


x 


and 
dV =rdwdrdz. 


VII, §147] INTRODUCTION CHANGE OF VARIABLES 307 


147, Elliptic coordinates. The surfaces represented by the equation 


a? y? ») 
0 
ey ee ee : 





(24) 


where d is a variable parameter and a>b>c>0, form a family of confocal 
conics. Through every point in space there pass three surfaces of this family, — 
an ellipsoid, a parted hyperboloid, and an unparted hyperboloid. For the equa- 
tion (24) always has one root Ay which lies between 6 and c, another root Ag 
between a and 6, and a third root dg greater than a. These three roots )j, 2, Ag 
are called the elliptic codrdinates of the point whose rectangular coérdinates are 
(x, y, 2). Any two surfaces of the family intersect at right angles: if \ be given 
the values \; and de, for instance, in (24), and the resulting equations be sub- 
tracted, a division by \y — Ag gives 


x2 y? 22 = 
Cade Cela Mammon 





(25) ; 
which shows that the two surfaces (A;) and (2) are orthogonal. 

In order to obtain a, y, and z as functions of \y, Ae, As, We may note that the 
relation 
(A — a)(X — b)(A — c) — 27 (A — B)(A — €) — y? (A — €)(A — ) — 22(X — a)(A — BD) 

= (A — Aa)(A — Aa) (A — As) 

is identically satisfied. Setting \ =a, \=b, \=c, successively, in this equa- 
tion, we obtain the values 





(Ag — @)(a@ — Xi)(& — Xe) 











Ci 
(a — b)(a — c) 
__ (Xz — B) (Ag — 8)(6 — a) 
2) Ue eta ta") at) 
ae (As = C) (Xe = c) (M4 = c) 
(a — c)(b —¢) 


whence, taking the logarithmic derivatives, 


an AU. 
dx =~ eee ae ss 
2 y— a near a 


y{ a4 
== 
“ (Oa et oe), 


z any de 2 dr3 '\ 
2\r\y—¢ Ae — € Moo 











a 


Forming the sum of the squares, the terms in A; Ady, Ae Arg, Az Ad, must dis 
appear by means of (25) and similar relations. Hence the coefficient of dd} is 


1 a2 y? g2 | 
Mee “ + 
eg [ =a Ono? Oaecrel: 


or, replacing a, y, 2 by their values and simplifying, 
Ae) Qa Ar) On A 
4 4 — a) (M1 = db) — c) 








(27) MM = 
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The coefficients Mz and Mg of dd3 and dy}, respectively, may be obtained from 
this expression by cyclic permutation of the letters. The element of volume is 
therefore VM, Mz Mz dd dre dds. 


148, Dirichlet’s integrals. Consider the triple integral 


ff feud —x2—y — 2)sdxdydz 


taken throughout the interior of the tetrahedron formed by the four planes 
Ci Oye OF ON eee 1 ivet=usiset 


ety+z2=é, y+z2= én, 2=énf, 


where é, 7, ¢ are three new variables. These formule may be written in the form 





y+z z 
—g+ytz, ENG - 
: “ 7 atyte y+2 


and the inverse transformation is . 
e=td—7), y=tml—s), 2=in5. 


When @, y, and z are all positive and z+ y + z is less than unity, &, , and ¢ all 
lie between zero and unity. Conversely, if £, 7, and ¢ all lie between zero and 
unity, @, y, and z are all positive and «+ y +z is less than unity. The tetra- 
hedron therefore goes over into a cube. 

In order to calculate the functional determinant, let us introduce the auxiliary 
transformation X =~, Y=éy, Z=énf, which gives r= X —Y, y= Y—Z, 
z=2Z. Hence the functional determinant has the value 


Dery 2) ED, 2) D(x, 2) 
DE, ast) D(X YZ) DE a, O) 











as 
and the given triple integral becomes 
1 1 1 
ip az f an f Ep +atr+2(1— E)sqatr+l(1— 9)egr(1— Ode. 


The integrand is the product of a function of é, a function of 7, and a func- 
tion of ¢ Hence the triple integral may be written in the form 


1 1 1 
J erate ted — Ede xf netr41( — a)edy x for — gear, 
0 0 0 
or, introducing F functions (see (33), p. 280), 


Vip+q+r4+3)0(s +1) ‘ l(q +r + 2)0(p +1) . T(r + 1)T(q¢ +1) 
DSi ten kes sa) Ep g's aS) Ti@+ r+ 2) 





Canceling the common factors, the value of the given triple integral is finally 

found to be 
(28) P(p +UT¢g +)T(r +1)T(s +1) 
Vip+qtr+s+4) ; 
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149. Green’s theorem.* A formula entirely analogous to (15), § 126, may be 
derived for triple integrals. Let us first consider a closed surface S which is 
met in at most two points by a parallel to the z axis, and a function R(x, y, 2) 
which, together with 0#/éz, is continuous throughout the interior of this surface. 
All the points of the surface S project into points of a region A of the zy plane 
which is bounded by a closed contour C. To every point of A inside C corre- 
spond two points of S whose codrdinates are z1 = ¢1(a, y) and 2 = ¢2(a, y). 
The surface S is thus divided into two distinct portions S; and Sz. We shall 
suppose that z, is less than 2s. 

Let us now consider the triple integral 


ney at dx dy dz 
0z 


taken throughout the region bounded by the closed surface 8. A first integra- 
tion may be performed with regard to z between the limits z and Ze (§ 144), 
which gives R(x, y, 22) — R(@, y, 21). The given triple integral is therefore 
equal to the double integral 


ffir, Y, 22) == Ria, Y; 21) daz dy 


over the region A. But the double integral f f R(x, y, 22) du dy is equal to the 


surface integral (§ 135) 
dap R(a, y, 2) dudy 
(Se) 


taken over the upper side of the surface Sg. Likewise, the double integral of 
R(x, y, 21) with its sign changed is the surface integral 


S Sook y, 2) da dy 


taken over the lower side of S;. Adding these two integrals, we may write 


oR 
=O OiGhe = R(x, y, z)dxd 
fff Becta = ff mew ateay, 


where the surface integral is to be extended over the whole exterior of the sur- 
face S. 

By the methods already used several times in similar cases this formula may 
pe extended to the case of a region bounded by a surface of any form whatever. 
Again, permuting the letters x, y, and z, we obtain the analogous formulz 


oP 

— = dy d 
aah a, dedy de = ff Pee, v, 2)dy de, 

2Q 

— dxdy dz = Ds UY Ze Ob. 
it Hone waiyde= f {Oe v2) 


* Occasionally called Ostrogradsky’s theorem. The theorem of § 126 is sometimes 
called Riemann’s theorem. But the title Green’s theorem is more clearly established 
and seems to be the more fitting. See Ency. der Math. Wiss., Il, A, 7, b and c.— 
TRANS. 
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Adding these three formule, we finally find the general Green’s theorem for 
triple integrals : 


gs + eg + oF) aaayde 
(29) 0x oy 0z 


=i P(a, y, 2) dy dz + Q(, y, z)dzdu + R(@, y, z)dxdy, 
(S) 


where the surface integrals are to be taken, as before, over the exterior of the 
bounding surface. 

Tt, dors examples werseti: Qty 10) OQ fein Ee — OR OLY 12 
P=Q=0, it is evident that the volume of the solid bounded by S is equal to 
any one of the surface integrals 


(29’) vey x dy dz, if y dz daz, tials zdx dy. 
(S) (S) (S) 


150. Multiple integrals. The purely analytical definitions which have been 
given for double and triple integrals may be extended to any number of vari- 
ables. We shall restrict ourselves to a sketch of the general process. 

Let x1, %2,--:, %, be n independent variables. We shall say for brevity 
that a system of values ae foe fo. othe ah of these variables represents @ point in 
space of n dimensions. Any equation F(a, 22,---, %,) = 0, whose first member 
is a continuous function, will be said to represent a surface; and if F is of the 
first degree, the equation will be said to represent a plane. Let us consider the 
totality of all points whose codrdinates satisfy certain inequalities of the form 


(30) Wi(®1, %2,--+, Tr) SO, (hdl Deersters Kee 


We shall say that the totality of these points forms a domain D in space of n 
dimensions. If for all the points of this domain the absolute value of each of 
the codrdinates x; is less than a fixed number, we shall say that the domain D is 
finite. If the inequalities which define D are of the form 

(31) ey Sa Sah, ty Shp es, mee a Say Sa 
we shall call the domain a prismoid, and we shall say that the n positive quan- 
tities zi — x? are the dimensions of this prismoid. Finally, we shall say that a 
point of the domain D lies on the frontier of the domain if at least one of the 
functions w; in (80) vanishes at that point. 

Now let D be a finite domain, and let f(%1, 2, +++, ®») be a function which 
is continuous in that domain. Suppose D divided into subdomains by planes 
parallel to the planes 7; = 0 (i= 1, 2, +--+, m), and consider any one of the pris- 
moids determined by these planes which lies entirely inside the domain D. 
Let Ar,, Avz,,---, Av, be the dimensions of this prismoid, and let £1, &,-+-+, &y 
be the codrdinates of some point of the prismoid. Then the sum 


(32) S = DHE, ba, +++) En) Avy Ata» + - Attn, 


formed for all the prismoids which lie entirely inside the domain D, approaches 
a limit I as the number of the prismoids is increased indefinitely in such a way 
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that all of the dimensions of each of them approach zero. We shall call this 
limit J the n-tuple integral of f(@, %, «++, %,) taken in the domain D and shall 
denote it by the symbol 


T= ffs [fer a, + +5 &p) Ait, ity» ++ dita. 


The evaluation of an n-tuple integral may be reduced to the evaluation of 
nm successive simple integrals. In order to show this in general, we need only 
show that if it is true for an (n — 1)-tuple integral, it will also be true for an 
n-tuple integral. For this purpose let us consider any point (1, @2,---, &n) 
of D. Discarding the variable x, for the moment, the point (a1, %2,--+, %—1) evi- 
dently describes a domain D’ in space of (n — 1) dimensions. We shall suppose 
that to any point (2, %,---, %,—1) inside of D’ there correspond just two 
points on the frontier of D, whose codrdinates are (a1, %2,+°++, Zn—1; 2) and 
(@1, ®2y+++, L,—1; &), where the codrdinates e and «® are continuous func- 
tions of the n — 1 variables 71, 2%, +--+, %,—1 inside the domain D’. If this con- 
dition were not satisfied, we should divide the domain D into domains so small 
that the condition would be met by each of the partial domains. Let us now 
consider the column of prismoids of the domain D which correspond to the 
same point (#1, %2,---, %,—1). It is easy to show, as we did in the similar case 
treated in § 124, that the part of S which arises from this column of prismoids is 


a) 
Ax; Axe - Baal fe FGig 2, +5) in 6 
Xn, 


where je| may be made smaller than any positive number whatever by choos- 
ing the quantities Av; sufficiently small. If we now set 


(2) 
Up 
(33) P01, G2,°++, Lyn—-1) = Q) S (1, G2, +++, Ln) den 5 
In 


it is clear that the integral I will be equal to the limit of the sum 
Ze(71, Le, °%%y ional) Ax, Axe: oa An —15 


that is, to the (n — 1)-tuple integral 


(34) T= ff f--+ fe, tay +++) Gunn) day dey, 


in the domain D’. The law having been supposed to hold for an (n — 1)-tuple 
integral, it is evident, by mathematical induction, that it holds in general. 
We might have proceeded differently. Consider the totality of points 
(a1, %2, +++, &) for which the coordinate x, has a fixed value. Then the 
point (1, %2, +++, &—1) describes a domain 6 in space of (n — 1) dimensions, 
and it is easy to show that the n-tuple integral J is also equal to the expression 


a) 
(35) I= ifs oy (Fn) Un 
where 6(x,) is the (n. — 1)-tuple integral SS S-+-S f day +++ da, 1 extended through- 


out the domain 6. Whatever be the method of carrying out the process, the limits 
for the various integrations depend upon the nature of the domain D, and 


312 MULTIPLE INTEGRALS [ VII, § 150 


vary in general for different orders of integration. An exception exists in case 
D is a prismoid defined by inequalities of the form 


a Si, SAG) EP) a, Xe, 


The multiple integral is then of the form 


xy Xe Xn 
T= [\,'dey [dee --- [. fata, 


and the order in which the integrations are performed may be permuted in any 
way whatever without altering the limits which correspond to each of the 
variables. 

The formula for change of variables also may be extended to n-tuple integrals. 
Let 


(36) PREC Bae ata Vem an ee ge 


be formule of transformation which establish a one-to-one correspondence between 
the points (4, 7 .,---, #) of adomain D’ and the points (1, %2,---, &) of a 
domain D. ‘Then we shall have = 


ilasites F(a, 2, ++ +5 Gn) dary + - Ay 


eu D($1, + ++5 bn) red) gn) 
=ff- die Suet Bly D(x}, : ae 


The proof is similar to that given in analogous cases above. A sketch of the 
argument is all that we shall attempt here. 

1) If (87) holds for each of two transformations, it also holds for the trans- 
formation obtained by carrying out the two in succession. 

2) Any change of variables may be obtained by combining two transforma- 
tions of the following types: 


dxj-++dx;,. 





(38) y= ay, ala ep — nay Ln == Pri (Li een iy en) 
(89) v= 1 (x1, aR als nes! Lp—-1 = es (Cre eR Tals Ly = De. 


3) The formula (87) holds for a transformation of the type (88), since the 
given n-tuple integral may be written in the form (84). It also holds for any 
transformation of the form (39), by the second form (35) in which the multiple 
integral may be written. These conclusions are based on the assumption that 
(87) holds for an (n — 1)-tuple integral. The usual reasoning by mathematical 
induction establishes the formula in general. 

As an example let us try to evaluate the definite integral 


eA ie - Faiags Ba nn (1 = fii Sityeoope — an)? dary date - ++ d&n, 
where a1, @,++:, &, B are certain positive constants, and the integral is to be 
extended throughout the domain D defined by the inequalities 

0< 2%, 0< a, en's ORS %+%+-:- +, S1. 


The transformation 


ty + Me+e++ +e, = &, He +++ Wm = bf, 


ty Wn = Gao es be 
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carries D into a new domain D’ defined by the inequalities 
OVA Sl OOS ess errs Bee Ay 
and it is easy to show as in § 148 that the value of the functional determinant is 
ED) (Gein, Soo crest co) 
Dé, &, +++, &n) 


The new integrand is therefore of the form 


-1 —2 
=e op iene yenlle 





ome hee PE hata tse Ge hay 2 he eon (1 fe £,)8 (1 ya £2) = (l ve E,)""-1, 
and the given integral may be expressed, as before, in terms of I’ functions: 


Tei FY) Te: $1) Elan t UTE +1) 


(40) I 
D(@ + Ge +:+++G,+68+n +1) 
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151. General method. Let P(a, y) and Q(a, y) be two functions of 
the two independent variables x and y. Then the expression 
Pdz + Qdy 


is not in general the total differential of a single function of the two 
variables « and y. For we have seen that the equation 


(41) du = Pdx + Qdy 
is equivalent to the two distinct equations 
eu Ou 


Differentiating the first of these equations with respect to y and the 
second with respect to «x, it appears that u(a, y) must satisfy each 
of the equations 

CURR GY) Ou dQ, y) 

Oxdy oy Oydu = ae 





A necessary condition that a function u(a, y) should exist which 
satisfies these requirements is that the equation 


(43) ieee 


should be identically satisfied. 

This condition is also sufficient. For there exist an infinite 
uumber of functions u(«#, y) for which the first of equations (42) 
is satisfied. All these functions are given by the formula 


w= f P(x, y)da + Y, 


314 MULTIPLE INTEGRALS [VI, § 151 


where zp is an arbitrary constant and Y is an arbitrary function of y. 
In order that this function u(z, y) should satisfy the equation (41), 
it is necessary and sufficient that its partial derivative with respect 
to x should be equal to Q(a, y), that is, that the equation 


7OP dY 
f oy da US oF = Qe, y ) 
should be satisfied. But by the nee relation (43) we have 


29 a 
[ Zac= fo ae de = Q(x, y) — Uo, 9), 


whence the preceding relation reduces to 
dy = Q(xo, Y) a 


The right-hand side of this equation is independent of x. Hence 
there are an infinite number of functions of y which satisfy the 
equation, and they are all given by the formula 


y 
y=[ Q(x, y)dy + C, 
% 


where yp is an arbitrary value of y, and C is an arbitrary constant. 
It follows that there are an infinite number of functions u(a, y) 
which satisfy the equation (41). They are all given by the formula 


x y 
(44) u =[ P(x, y) dx +f Q(%, yydy+C, 
a) Y% 


and differ from each other only by the additive constant C. 
Consider, for example, the pair of functions 
ese + my ea ee 
ao? + a?’ ett op? 
which satisfy the condition (43). Setting x —0 and y=1, the 
formula for u gives 


e+ my 4 “dy 
= Od. 
hee Bye otf yo 


whence, performing the indicated integrations, we find 











1 x 
w= 5llos(e +f +m aroton® | logy +, 
d 0 
or, simplifying, 


il 
UN log(x? + y?) + m are tan ; +c. 
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The preceding method may be extended to any number of inde- 
pendent variables. We shall give the reasoning for three variables. 
Let P, Q, and R be three functions of x, y, and z. Then the total 
differential equation 


(45) du = Pdx + Qdy + Rdz 
is equivalent to the three distinct equations 


Ou = ou Ou 


paper whos Ge sogeer tf 


(46) 
Calculating the three derivatives 0?w/éa Cy, Cu/Cy 6z, Cu/6z 6x in 
two different ways, we find the three following equations as neces- 
sary conditions for the existence of the function w: 


ie ap _3q 2@_dR aR _ OP 
OD) dy Ou’ Oz Oy’ dx Oz 

Conversely, let us suppose these equations satisfied. Then, by the 
first, there exist an infinite number of functions u(a, y, 2) whose 
partial derivatives with respect to x and y are equal to P and Q, 


respectively, and they are all given by the formula 


we y 
w= P(a, y, 2) da +f Q(X, ¥, 2) dy+Z, 
% 4% 


where Z denotes an arbitrary function of z. In order that the deriva- 
tive 6u/éz should be equal to R, it is necessary and sufficient that 
the equation 


“OP "6 Q(ao; Y; 2) OZ ws 
feets Die dy + = 


should be satisfied. Making use of the relations (47), which were 
assumed to hold, this condition reduces to the equation 


WF 
R(a, Y; 2) a R(X, Y z)+ R(x, Y; 2%) — R(xo, Yo, %) + ee = R(a, Y; 2), 
or dZ 


Wiss => R(X, Yos 2). 


It follows that an infinite number of functions w(x, y, 2) exist 
which satisfy the equation (45). They are all given by the formula 


x y z 
(48) w 2p P(a, y, #) dx +f Q(ao, y, %) dy +f Ra, Yo, #) dz +C, 


Yo 0 
where 2», , % are three arbitrary numerical values, and C is an 
arbitrary constant. 
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152. The integral be yb ax + Q ay. The same subject may be 
treated from a different point of view, which gives deeper insight 
into the question and leads to new results. Let P(a, y) and Q(a, y) 
be two functions which, together with their first derivatives, are 
continuous in a region 4 bounded by a single closed contour C. 
It may happen that the region A embraces the whole plane, in 
which case thé contour C would be supposed to have receded to 


infinity. The line integral 


[pact Q dy 


taken along any path D which lies in 4 will depend in general upon 
the path of integration. Let us first try to find the conditions under 
which this integral depends only upon the codrdinates of the extremi- 
ties (xo, Yo) and (a, y,) of the path. Let MW and N be any two points 
of region 4, and let Z and L' be any two paths which connect these 
two points without intersecting each other between the extremities. 
Taken together they form a closed contour. In order that the values 
of the line integral taken along these two paths Z and L' should be 
equal, it is evidently necessary and sufficient that the integral taken 
around the closed contour formed by the two curves, proceeding 
always in the same sense, should be zero. Hence the question at 
issue is exactly equivalent to the following: What are the conditions 
under which the line integral 


[rat aay 


taken arownd any closed contour whatever which lies in the region A 
should vanish ? 

The answer to this question is an immediate result of Green’s 
theorem : 


(49) J Paes ody ={{(2- oP away, 


where C is any closed contour which lies in A, and where the double 
integral is to be extended over the whole interior of C. It is clear 


that if the functions P and Q satisfy the equation 
Py 08 

43! a 
(ey Cy 0H ‘ 


the line integral on the left will always vanish. This condition is 
also necessary. or, if ¢P/0y — 0Q/éx were not identically zero 
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in the region A, since it is a continuous function, it would surely be 
possible to find a region @ so small that its sign would be constant 
inside of a. But in that case the line integral taken around the 
boundary of a would not be zero, by (49). 

If the condition (43') is identically satisfied, the values of the 
integral taken along two paths Z and L’ between the same two 
points M and N are equal provided the two paths do not intersect 
between M and N. It is easy to see that the same thing is true 
even when the two paths intersect any number of times between M 
and N. For in that case it would be necessary only to compare 
the values of the integral taken along the paths Z and L' with its 
value taken along a third path Z", which intersects neither of the 
preceding except at M and N. 

Let us now suppose that one of the extremities of the path of 
integration is a fixed point (a, y;), while the other extremity is a 
variable point (x, y) of A. Then the integral 

(@, y) 
(50) Ela) — Pdx + Qdy 
(%q» Yo) 
taken along an arbitrary path depends only upon the codrdinates 
(a, y) of the variable extremity. The partial derivatives of this 
function are precisely P(a, y) and Q(a, y). For example, we have 


(w+ Az, y) 
F(a + Ax, y) = F@, y) + en Pa, y) dx, 
Ly Y, 
for we may suppose that the path of integration goes from (a9, yo) 
to (x, y), and then from (x, y) to (w + Aa, y) along a line parallel to 
the x axis, along which dy=0. Applying the law of the mean, we 
may write 


F(x + Aa, y) — F(x, y) 
Ax 





= P(x + @Ax, y), aco < by 


Taking the limit when Aw approaches zero, this gives F, = P. 
Similarly, F, = Q. The line integral F(a, y), therefore, satisfies the 
total differential equation (41), and the general integral of this 
equation is given by adding to F(a, y) an arbitrary constant. 
This new formula is more general than the formula (44) in that 
the path of integration is still arbitrary. It is easy to deduce (44) 
from the new form. To avoid ambiguity, let (a, yo) and (2, y,) be 
the coordinates of the two extremities, and let the path of integra- 
tion be the two straight lines «=a, y=y,. Along the former, 
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a2=2,, de=0, and y varies from y, to y;. Along the second, 
y=, dy = 0, and « varies from a» to x, Hence the integral (50) 


yy el 
th Q(x, y) dy +f P(a, y,) dx, 


which differs from (44) only in notation. 

But it might be more advantageous to consider another path of 
integration. Let «= f(t), y= $(t) be the equations of a curve 
joining (a , Yo) and (a, y,;), and let ¢ be supposed to vary con- 
tinuously from ¢, to ¢, as the point (#, y) describes the curve 
between its two extremities. Then we shall have 


is equal to 


(®, 4%) 4 
[Par + aay =f Pe nF + ee Neola, 
(®q YW) ty e 
where there remains but a single quadrature. If the path be 
a straight line, for example, we should set x =a + ¢(a, — %), 
y¥=Yy+tt(y—%Y%), and we should let ¢ vary from 0 to 1. 
Conversely, if a particular integral ®(a, y) of the equation (41) 
be known, the line integral is given by the formula 


(x, y) 
f Pdx + Qdy = ®(@, y) — P(X, %), 
¢ 


X,Y) 


which is analogous to the equation (6) of Chapter IV. 


153. Periods. More general cases may be investigated. In the 
first place, Green’s theorem apples to regions bounded by several 
contours. Let us consider for definiteness a region A bounded by 
an exterior contour C and two contours C’ and 
C" which lie inside the first (Fig. 35). Let P 
and Q be two functions which, together with 
their first derivatives, are continuous in this 
region. (The regions inside the contours C' 
and C" should not be considered as parts of 
the region A, and no hypothesis whatever is 
made regarding P and Q inside these regions.) 
Let the contours C’ and C" be joined to the contour C by trans- 
versals ab and cd. We thus obtain a closed contour abmedndepbagqa, 
or I, which may be described at one stroke. Applying Green’s 
theorem to the region bounded by this contour, the line integrals 
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which arise from the transversals a) and ed cancel out, since each 
of them is described twice in opposite directions. It follows that 


feweraiy= ff (O ava, 
o1 


where the line integral is to be taken along the whole boundary of 
the 1egion A, i.e. along the three contours C, C', and C", in the senses 
indicated by the arrows, respectively, these being such that the 
region » always lies on the left. 

If the functions P and Q satisfy the relation 0Q/éx = 6P/éy in 
the region A, the double integral vanishes, and we may write the 
resulting relation in the form 








(51) rae + ady >I Pdx + Qdy +f Pdx + Qdy, 
(@) (C’) a) 


where each of the line integrals is to be taken in the sense desig- 
nated above. 

Let us now return to the region A bounded by a single contour 
C, and let P and Q be two functions which satisfy the equation 
oP /éy = 0Q/éex, and which, together with their first derivatives, are 
continuous except at a finite number 
of points of A, at which at least one of 
the functions P or Q is discontinuous. 
We shall suppose for definiteness that 
there are three points of discontinuity 
a,b,ecin A. Let us surround each of 
these points by a small circle, and then 
join each of these circles to the contour 
C by a cross cut (Fig. 36). Then the 
integral {Pdzx + Qdy taken from a fixed 
point (%, y) to a variable point (x, y) Fic. 36 
along a curve which does not cross any 
of these cuts has a definite value at every point. For the contour C, 
the circles and the cuts form a single contour which may be described 
at one stroke, just as in the case discussed above. We shall call 
such a path direct, and shall denote the value of the line integral 
taken along it from M) (a, Yo) to M(a, y) by F(a, y). 

We shall call the path composed of the straight line from J) to 
a point a', whose distance from a is infinitesimal, the circumference 
of the circle of radius aa! about a, and the straight line a'Mp, a loop- 
circuit. The line integral f Pdx + Qdy taken along a loop-circuit 
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reduces to the line integral taken along the circumference of the 
circle. his latter integral is not zero, in general, if one of the 
functions P or @ is infinite at the point a, but it is independent of 
the radius of the circle. It is a certain constant + A, the double 
sign corresponding to the two senses in which the circumference 
may be described. Similarly, we shall denote by + B and + C the 
values of the integral taken along loop-circuits drawn about the two 
singular points ) and ¢, respectively. 

Any path whatever joining J, and M may now be reduced to a 
combination of loop-circuits followed by a direct path from M) to M. 
For example, the path MjmdefM may be reduced to a combination 
of the paths MjmdM,, M,deM,, MyefMy, and M,fM. The path 
M,mdM, may then be reduced to a loop-circuit about the singular 
point a, and similarly for the other two. Finally, the path ,fM 
1s equivalent to a direct path. It follows that, whatever be the path 
of integration, the value of the line integral will be of the form 


(52) F(x, y) = F(a, y) + mA+nB + pC, 


where m, n, and p may be any positive or negative integers. The 
quantities A, B, C are called the periods of the line integral. That 
integral is evidently a function of the variables x and y which 
admits of an infinite number of different determinations, and the 
origin of this indetermination is apparent. 





Remark, The function F(a, y) is a definitely defined function 
in the whole region A when the cuts aa, bB, cy have been traced. 
But it should be noticed that the difference F(m) — F(m') between 
the values of the function at two points m and m' which lie on 
opposite sides of a cut does not necessarily vanish. For we have 


m m! MN, 
See 
NM, m m! 


which may be written 
fafo+at[- 
uM, M 


0 m! 





But f” is zero; hence 
Fim) — F(m') = A. 
It follows that the difference F(m) — F(m') is constant and equal 


to A all along aa. The analogous proposition holds for each of 
the cuts. 
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Example. The line integral 


H ©? ody — yda 
(1,0) x? + y? 


has a single critical point, the origin. In order to find the corre- 
sponding period, let us integrate along the circle w+ y?= p*. 
Along this circle we have 


x =pcosw, y¥ =p Sido, xdy — ydx =p de, 


whence the period is equal to [do = 27. It is easy to verify 
this, for the integrand is the total differential of arc tan y/a. 


154. Common roots of two equations. Let X and Y be two functions of the 
variables x and y which, together with their first partial derivatives, are con- 
tinuous in a region A bounded by a single closed contour C. Then the expres- 
sion (XdY — YdX)/(X?2 +4 Y%) satisfies the condition of integrability, for it is 
the derivative of arctan Y/X. Hence the line integral 


65 pee 
(C) 

taken along the contour C in the positive sense vanishes provided the coeffi- 
cients of dx and dy in the integrand remain continuous inside C, i.e. if the two 
curves X = 0, Y = 0 have no common point inside that contour. But if these 
two curves have a certain number of common points a, b, ¢,--- inside C, the value 
of the integral will be equal to the sum of the values of the same integral taken 
aloug the circumferences of small circles described about the points a, b, c,--+ as 
centers. Let (a, 8) be the codrdinates of one of the common points. We shall 
suppose that the functional determinant D(X, Y)/D(x, y) is not zero, i.e. that 
the two curves X¥ = 0 and Y = 0 are not tangent at the point. Then it is pos- 
sible to draw about the point (a, @) as center a circle ¢ whose radius is so small 
that the point (X, Y) describes a small plane region about the point (0, 0) 
which is bounded by a contour y and which corresponds point for point to the 
circle c (§§ 25 and 127). 

As the point (x, y) describes the circumference of the circle c in the positive 
sense, the point (X, Y) describes the contour vy in the positive or in the negative 
sense, according as the sign of the functional determinant inside the circle c is 
positive or negative. But the definite integral along the circumference of c is 
equal to the change in arc tan Y/X in one revolution, that is, + 27. Similar 
reasoning for all of the roots shows that 


LIN CLOG 
(54) sl eS = 27(P, NN), 
6 


, x? 4 Y2 


where P denotes the number of points common to the two curves at which 
D(X, Y)/D(x, y) is positive, and N the number of common points at which the 
determinant is negative. 
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The definite integral on the left is also equal to the variation in arc tan Y/X 
in going around ¢, that is, to the index of the function Y/X as the point (a, y) 
describes the contour C. If the functions X and Y are polynomials, and if the 
contour ( is composed of a finite number of arcs of unicursal curves, we are led 
to caleulate the index of one or more rational functions, which involves only 
elementary operations (§ 77). Moreover, whatever be the functions XY and Y, 
we can always evaluate the definite integral (54) approximately, with an error 
jess than 2, which is all that is necessary, since the right-hand side is always a 
multiple of 27. 

The formula (54) does not give the exact number of points common to the 
éwo curves unless the functional determinant has a constant sign inside of C. 
Picard’s recent work has completed the results of this investigation.* 


155. Generalization of the preceding. The results of the preceding paragraphs 
may be extended without essential alteration to line integrals in space. Let P, 
Q, and R be three functions which, together with their first partial derivatives, 
are continuous in a region (£) of space bounded by a single closed surface S. 
Let us seek first to determine the conditions under which the line integral 

(%, Y, 2) 
(55) (Oi Pdv+Qdy + Rdz 
(Ts Yor %) 
depends only upon the extremities (0, Yo, Zo) and (x, y, 2) of the path of inte- 
gration. This amounts to inquiring under what conditions the same integral 
vanishes when taken along any closed path I. But by Stokes’ theorem ($ 136) 
the above line integral is equal to the surface integral 


R a 
ible - )ac dy + (FS \auaes (SP —) ara 
- 2) oy Oz 2) hy 


0z 
extended over a surface = which is bounded by the contour T. In order that 
this surface integral should be zero, it is evidently necessary and sufficient that 
the equations 


(56) 





@P aq 0Q_ aR oR oP 
ir ier. er er er 





should be satisfied. If these conditions are satisfied, U is a function of the vari- 
ables x, y, and z whose total differential is P dx + @dy + R dz, and which is single 
valued in the region (#). In order to find the value of U at any point, the path 
of integration may be chosen arbitrarily. 

If the functions P, Q, and R satisfy the equations (56), but at least one of 
them becomes infinite at all the points of one or more curves in (Z), results 
analogous to those of § 153 may be derived. 

If, for example, one of the functions P, Q, R becomes infinite at all the points 
of a closed curve y, the integral U will admit a period equal to the value of the 
line integral taken along a closed contour which pierces once and only once a 
surface o bounded by y. 

We may also consider questions relating to surface integrals which are exactly 
analogous to the questions proposed above for line integrals. Let A, B,and C 
be three functions which, together with their first partial derivatives, are 





* Traité d’ Analyse, Vol. II. 
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continuous in a region (#) of space bounded by a single closed surface 8. Let = 
be a surface inside of (#) bounded by a contour © of any form whatever. Then 
the surface integral 


(57) T= ff. A dy dz + Bdzdx + Cdady 
2) 


depends in general upon the surface 2 as well as upon the contour I. In orde 
that the integral should depend only upon I, it is evidently necessary and suffi- 
cient that its value when taken over any closed surface in (#) should vanish. 
Green’s theorein (§ 149) gives at once the conditions under which this is true. 
‘or we know that the given double integral extended over any closed surface. is 
equal to the triple integral 


ieee 


extended throughout the region bounded by the surface. In order that this latter 
integral should vanish for any region inside (#), it is evidently necessary that the 
functions A, B, and C should satisfy the equation 
Ol G13 . OC 
58 = FP se SS 

( ) ox oy Oz 
This condition is also sufficient. 

Stokes’ theorem affords an easy verification of this fact. For if A, B, and C 
are three functions which satisfy the equation (58), it is always possible to deter- 
mine in an infinite number of ways three other functions P, Q, and R such that 

Olin OKA) ORD TOK AQ OP 


(59) Ph op ee es SE ae 
oy 02 02 0x Ox oy 





In the first place, if these equations admit solutions, they admit an infinite 
number, for they remain unchanged if P, Q, and & be replaced by 
Or CPN On 
JO te 29 Q tes aia 
0x oy 
respectively, where is an arbitrary function of x, y, and z. Again, setting 
R=0, the first two of equations (59) give 


P=[ Bev, 2a+ 9G), Q=-f AY Dat Hey), 
& %o 


where $(a, y) and (a, y) are arbitrary functions of z and y. Substituting these 
values in the last of equations (59), we find 


z 
Aan) OB, oy oo 
i ox cy ox a 
0 


or, making use of (58), 
eS el 


2, Y, Zo)- 
on oy ’ 0) 


One of the functions ¢ or y may still be chosen at random. 

The functions P, Q, and R haying been determined, the surface integral, by 
Stokes’ theorem, is equal to the line integral Jay P dx + Qdy + Rdz, which 
evidently depends only upon the contour I. 
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[ VII, Exs. 
EXERCISES 
1. Find the value of the triple integral 
Tene (e — y)? + 8az — 402] dx dy dz 
extended throughout the region of space defined by the inequalities 
a? + y%—az<0, ou? + y? + 22 — 2a2<0. 
(Licence, Montpellier, 1898. } 
2. Find the area of the surface 


a?b2 (x2 + y?)z 
e2 y2 Derm ENE 
Aa st ara? + b2y2 
and the volume of the solid bounded by the same surface. 


3. Investigate the properties of the function 


FAL Dy Ib ve i ay af RTE 
0 0 ed 


0 


considered as a function of X, Y, and Z. Generalize the results of § 125. 


4, Find the volume of the portion of the solid bounded by the surface 


(x? + y? + 27)8 = 803 ays 
which lies in the first octant. 


5. Reduce to a simple integral the multiple integral 


J fo fags Fey + ta ++ + ay) dey dety- dat, 


extended throughout the domain D defined by the inequalities 
0S%, OS %, 


as 0 < Ln» 
[Proceed as in § 148.] 


+ to t-+-+a,<a. 


6. Reduce to a simple integral the multiple integral 


5 P . Pn 
ff fates) e+ (2) | tevata ae 


extended throughout the domain D defined by the inequalities 


P. Pn 
IS%, bes OSe,, a ) 
ay a, 


0S %,, 


lA 


ib 
nr 
7*. Derive the formula 


J ff faerdey- day = ui 


r+) 


rls 


VII. Exs.] EXERCISES 325 


where the multiple integral is extended throughout the domain D defined by the 
inequality 
tae t.. + aercl, 


8*. Derive the formula 
i 2 0 . : ; +1 
a do [ F(acos@ + bsiné@cos¢ + csin @sin ¢) sin dd¢ = an fi F(uR) du, 
0 0 -1 


where a, b, and ¢ are three arbitrary constants, and where R = Va? + b? + c2. 
[Porsson. | 


[First observe that the given double integral is equal to a certain surface inte- 
gral taken over the surface of the sphere x? + y? + z2=1. Then take the plane 
ax + by + cz = 0 as the plane of zy in a new system of codrdinates. ] 


9*. Let p = F(0, ¢) be the equation in polar codrdinates of a closed surface. 
Show that the volume of the solid bounded by the surface is equal to the double 
integral 


(a) 5 | [ecosyde 


extended over the whole surface, where do represents the element of area, and y 
the angle which the radius vector makes with the exterior normal. 
10*, Let us consider an ellipsoid whose equation is 


we y2 f. g2 x 
pe p2— 02 p2— C2 





and let us define the positions of any point on its surface by the elliptic coérdi- 
nates v and p, that is, by the roots which the above equation would have if u 
were regarded as unknown (cf. § 147), The application of the formule (29) to 
the volume of this ellipsoid leads to the equation 


fe of (? al p”) V (c? — p*)(c? — v*) me 2) (c? ms a By! mc (c2 — b2). 
Ve — p?) (2 — B) eel 


Likewise, the formula (a) gives 


fof (? — p?) dy ae 
; 5» V(b? — p2)(c? — p2) (2 — b*)(c2 — v2) (Lamu. ] 


11. Determine the functions P(w, y) and Q(x, y) which, together with their 
partial derivatives, are continuous, and for which the line integral 











[P@+ a y+ Bde + Q(x + a, y + B)dy 


taken along any closed contour whatever is independent of the constants a@ and 


6 and depends only upon the contour itself. 
[ Licence, Paris, July, 1900.] 
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12*. Consider the point transformation defined by the equations 


t=f(w,y’, 2), 

Y= p(x’, Wis Zz), 

Z= (x, y’, 2’). 
As the point (a’, y’, 2’) describes a surface S’, the point (a, y, 2) describes a sur- 
face S. Let a, B, y be the direction angles of the normal to S; a’, B’, 7’ the 
direction angles of the corresponding normal to the surface S’; and do and do’ 
the corresponding surface elements of the two surfaces. Prove the formula 


PANE oe ae pea) PE DY cos v| ° 








V+ os Bp’ + 


cos yde = + de’ | oe oS om 
Diy’, 2) D(z’, x’) D(x’, y’) 


13*. Derive the formula (16) on page 304 directly. 
{The volume V may be expressed by the surface integral 


V =") 2icosaxde:, 
(S) 
and we may then make use of the identity 


Df, > ¥) _ o ty Df, Ot 4 é iy Df, >) 


DCG Ye) ~ Bed IDO 2) oy’ 





Deh * wl Be 


which is easily verified. ] 


CHAPTER VIII 


INFINITE SERIES 


J. SERIES OF REAL CONSTANT TERMS 
GENERAL PROPERTIES TESTS FOR CONVERGENCE 


156. Definitions and general principles. Sequences. The elementary 
properties of series are discussed in all texts on College Algebra 
and on Elementary Calculus. We shall review rapidly the principal 
points of these elementary discussions. 

First of all, let us consider an infinite seguence of quantities 


(1) So» Si; So, eae) Sry 


in which each quantity has a definite place, the order of precedence 
being fixed. Such a sequence is said to be convergent if s, approaches 
a limit as the index » becomes infinite. Every sequence which is 
not convergent is said to be divergent. This may happen in either 
of two ways: s, may finally become and remain targer than any 
preassigned quantity, or s, may approach no limit even though it 
does not become infinite. 


In order that a sequence should be convergent, it is necessary and 
sufficient that, corresponding to any preassigned positive number e, a 
positive integer n should exist such that the difference s,,,— 8, 
less than « in absolute value for any positive integer p. 


In the first place, the condition is necessary. For if s, approaches 
a limit s as n becomes infinite, a number » always exists for which 
each of the differences s—s,,s—S, 1, °°", S—S,45, °° 18 less than 
<«/2 in absolute value. It follows that the absolute value of s 
will be less than 2«/2 =e for any value of p. 

In order to prove the converse, we shall introduce a very impor- 
tant idea due to Cauchy. Suppose that the absolute value of each 
of the terms of the sequence (1) is less than a positive number N. 
Then all the numbers between — N and + N may be separated into 
two classes as follows. We shall say that a number belongs to the 
class A if there exist an infinite number of terms of the sequence (1) 

B27 


ntp— Sn 
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which are greater than the given number. A number belongs to 
the class B if there are only a finite number of terms of the 
sequence (1) which are greater than the given number. It is 
evident that every number between — NV and + N belongs to one 
of the two classes, and that every number of the class 4 is less 
than any number of the class B. Let S be the upper limit of the 
numbers of the class A, which is obviously the same as the lower 
limit of the numbers of the class B. Cauchy called this number the 
greatest limit (la plus grande des limites) of the terms of the 
sequence (1).* This number S shonld be carefully distinguished 
from the upper limit of the terms of the sequence (1) (§ 68). For 
instance, for the sequence 


the upper limit of the terms of the sequence is 1, while the greatest 
limit is 0. 

The name given by Cauchy is readily justified. There always 
exist an infinite number of terms of the sequence (1) which lie 
between S —e« and S +, however small « be chosen. Let us then 
consider a decreasing sequence of positive numbers «, €, ---, 
ny ‘++, Where the general terin «, approaches zero. To each num- 
ber ¢, of the sequence let us assign a number a; of the sequence (1) 
which lies between S—e, and S+e,;. We shall thus obtain a 
suite of numbers a, @%,--:, a, -*: belonging to the sequence (1) 
which approach S as their limit. On the other hand, it is clear 
from the very definition of S that no partial sequence of the kind just 
mentioned can be picked out of the sequence (1) which approaches 
a limit greater than S. Whenever the sequence is convergent its 
limit is evidently the number S itself. 

Let us now suppose that the difference s,,,—s, of two terms of 
the sequence (1) can be made smaller than any positive number « 
for any value of p by a proper choice of m. Then all the terms of 
the sequence past s, lie between s, —e and s,+.«. Let S be the 
greatest limit of the terms of the sequence. By the reasoning just 
given it is possible to pick a partial sequence out of the sequence (1) 
which approaches S as its limit. Since each term of the partial 
sequence, after a certain one, lies between s,—e and s,+, it is 


€ 





* Résumés analytiques de Turin, 1833 (Collected Works, 2d series, Vol. X, p. 49), 
The definition may be extended to any assemblage of numbers which has an upper 
limit. 


VIL, § 157] CONSTANT TERMS 329 


clear that the absolute value of S — s, is at most equal to e«. Now 
let s,, be any term of the sequence (1) whose index m is greater 
than n. Then we may write 


Sim — S = (Sm — Sn) + (8, — S), 
and the value of the right-hand side is surely less than 2e. Since e 
is an arbitrarily preassigned positive number, it follows that the 


general term s,, approaches S as its limit as the index m increases 
indefinitely. 


Note. If S is the greatest limit of the terms of the sequence (1), 
every number greater than S belongs to the class B, and every num- 
ber less than S belongs to the class A. The number S itself may 
belong to either class. 


157. Passage from sequences to series. Given any infinite sequence 
Choy aioe Oy SPOR Mis, RiGeaP 
the serves formed from the terms of this sequence, 
(2) Uy + Uy + Ug $--- tu, +++, 
is said to be convergent if the sequence of the successive sums 
So=U, Srp=Uth, +, SHU tute TU, 


is convergent. tet S be the limit of the latter sequence, i.e. the 
limit which the sum S, approaches as m increases indefinitely: 


S=limS,= lim}. 


n=0 n= v=0 


Then S is called the sum of the preceding series, and this relation is 
indicated by writing the symbolic equation 


+0 
SH tute tut = Dy, 
v=0 


A series which is not convergent is said to be divergent. 

It is evident that the problem of determining whether the series 
is convergent or divergent is equivalent to the problem of determin- 
ing whether the sequence of the successive sums Sy, S,, Sz, --- 1s 
convergent or divergent. Conversely, the sequence 


So, S1y Sa, **'y Sno 
will be convergent or divergent according as the series 


So + (81 — $0) + (82 — 81) ++ + Gn — Sea) + °° 


3830 INFINITE SERIES [VIIL, § 157 


is convergent or divergent. For the sum S, of the first n + 1 terms 
of this series is precisely equal to the general term s, of the given 
sequence. We shall apply this remark frequently. 

The series (2) converges or diverges with the series 


(3) Uy Uppy Pret Upag F's 


obtained by omitting the first p terms of (2). For, if S,(m > p) 
denote the sum of the first » +1 terms of the series (2), and &,_, 
the sum of the n — p +1 first terms of the series (3), Le. 


Sn—p = Up + Upgi tees F Un, 


the difference S, — 3p = M% +1 +::- + U,_, 1s independent of n. 
Hence the sum %,_, approaches a limit if S, approaches a limit, 
and conversely. It follows that in determining whether the series 
converges or diverges we may neglect as many of the terms at the 
beginning of a series as we wish. ; 

Let S be the sum of a convergent series, S, the sum of the first 
n +1 terms, and R, the sum of the series obtained by omitting the 
first n +1 terms, 


Ry, = Ungit Unze ar a oP Oh rn aes 
It is evident that we shall always have 
Sse any 


It is not possible, in general, to find the sum S of a convergent 
series. If we take the sum S of the first » + 1 terms as an approxi- 
mate value of S, the error made is equal to R,. Since S, approaches 
S as n becomes infinite, the error R,, approaches zero, and hence the 
number of terms may always be taken so large —at least theoret- 
ically —that the error made in replacing S by S, is less than any 
preassigned number. In order to have an idea of the degree of 
approximation obtained, it is sufficient to know an upper limit 
of R,. It is evident that the only series which lend themselves 
readily to numerical calculation in practice are those for which 
the remainder &, approaches zero rather rapidly. 

A number of properties result directly from the definition of con- 
vergence. We shall content ourselves with stating a few of them. 


1) If each of the terms of a given series be multiplied by a constant 
k different from zero, the new series obtained will converge or diverge 
with the given series; if the given series converges to a sum S, the sum 
of the second series is kS. 
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2) If there be given two convergent series 
Ug + Uy Ug Fes FU, oes, 
CLES (CR Maid eg ADO Oa a 


whose sums are S and S', respectively, the new series obtained by 
adding the given series term by term, namely, 


(Uy + Up) + (Uy + U1) +++ + (Un +) + °°; 
converges, and its sum is S + S'. The analogous theorem holds for 
the term-by-term addition of p convergent series. 


3) The convergence or divergence of a series is not affected if the 
values of a finite number of the terms be changed. For such a change 
would merely increase or decrease all of the sums S, after a certain 
one by a constant amount. 


4) The test for convergence of any infinite sequence, applied to 
series, gives Cauchy’s general test for convergence : * 


In order that a series be convergent it is necessary and sufficient 
that, corresponding to any preassigned positive number «, an integer 
n should exist, such that the sum of any number of terms what- 
ever, starting with u,,;, is less than ¢« in absolute value. For 
Sip id S), = Uns) + Un +2 an Un+p* 


In particular, the general term U4, = S,4, — S, must approach 
zero as n becomes infinite. 


Cauchy’s test is absolutely general, but it is often difficult to 
apply it in practice. It is essentially a development of the very 
notion of a limit. We shall proceed to recall the practical rules most 
frequently used for testing series for convergence and divergence. 
None of these rules can be applied in all cases, but together they 
suffice for the treatment of the majority of cases which actually arise. 


158. Series of positive terms. We shall commence by investigating 
a very important class of series, — those whose terms are all posi- 
tive. In such a series the sum S, increases with n. Hence in 
order that the series converge it is sufficient that the sum S, should 
remain less than some fixed number for all values of x. The most 
general test for the convergence of such a series is based upon com- 
parisons of the given series with others previously studied. The 


following propositions are fundamental for this process : 





* Exercices de Mathématiques, 1827. (Coilected Works, Vol. VII, 2d series, p. 267.) 
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1) If each of the terms of a given series of positive terms is less 
than or at most equal to the corresponding term of a known convergent 
series of positive terms, the given series is convergent. For the sum 
S, of the first » terms of the given series is evidently less than the 
sum S! of the second series. Hence S, approaches a limit S which 


is less than S$’. 


2) If each of the terms of a given series of positive terms is greater 
than or equal to the corresponding term of a known divergent series 
of positive terms, the given series diverges. For the sum of the first 
n terms of the given series is not less than the sum of the first 
n terms of the second series, and hence it increases indefinitely 
with n. 


We may compare two series also by means of the following 
lemma. Let 


(UV) Ug + ty + Ug oes Uy ters, 
(V) Ut v¥+ vy te +H, +:°° 


be two series of positive terms. If the series (U) converges, and if, 
SUn41/Un, the series (V) 


also converges. If the series (U) diverges, and if, after a certain 


after a certain term, we always have v, 41 /Vp 


term, we always have Uy 41 /Un SUn11/Vn, the series (V) also diverges. 


In order to prove the first statement, let us suppose that 
Un41/Un 2 Un41/U, Whenever n2p. Since the convergence. of a 
series is not affected by multiplying each term by the same con- 
stant, and since the ratio of two consecutive terms also remains 
unchanged, we may suppose that v, < w,, and it is evident that we 
should have v4; St 41) Ypi2SUpa2, etc. Hence the series (V) 
must converge. The proof of the second statement is similar. 

Given a series of positive terms which is known to converge or 
to diverge, we may make use of either set of propositions in order 
to determine in a given case whether a second series of positive 
terms converges or diverges. For we may compare the terms of 
the two series themselves, or we may compare the ratios of two 
consecutive terms. 


159. Cauchy’s test and d’Alembert’s test. The simplest series which 
can be used for purposes of comparison is a geometrical progression 
whose ratio is 7, It converges if 7 <1, and diverges if r>1. The 
comparison of a given series of positive terms with a geometrical 
progression leads to the following test, which is due to Cauchy: 
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If the nth root Vu, of the general term u, of a series of positive 
terms after a certain term is constantly less than a fixed number less 
than unity, the series converges. If Vu, after a certain term is con- 
stantly greater than unity, the series diverges. 


For in the first case Vu, < k <1, whence u,<k". Hence each 
of the terms of the series after a certain one is less than the corre- 
sponding term of a certain geometrical progression whose ratio is 
less than unity. In the second case, on the other hand, Vu, =p 
whence w,>1. Hence in this case the general term does not 
approach zero. 3 

This test is applicable whenever Vu, approaches a limit. In 


n 


fact, the following proposition may be stated : 


Tf Up approaches a limit | as n becomes infinite, the series will 
converge if Lis less than unity, and it will diverge if l is greater than 
unity. 

A doubt remains if 1 =1, except when Vu, remains greater than 
unity as it approaches unity, in which case the series surely diverges. 


Comparing the ratio of two consecutive terms of a given series 
of positive terms with the ratio of two consecutive terms of a 
geometrical progression, we obtain d’Alembert’s test: 


If in a given series of positive terms the ratio of any term to the 
preceding after a certain term remains less than a fixed number 
less than unity, the series converges. If that ratio after a certain 
term remains greater than unity, the series diverges. 


From this theorem we may deduce the following corollary: 


If the ratio u,,,/u, approaches a limit l as n becomes infinite, the 
series converges if l<1, and diverges if l>1. 

The only doubtful case is that in which 1 =1; even then, of Un 41 /Un 
remains greater than unity as it approaches unity, the series is divergent, 


General commentary. Cauchy’s test is more general than d’Alembert’s. For 
suppose that the terms of a given series, after a certain one, are each less than 
the corresponding terms of a decreasing geometrical progression, i.e. that the 
general term u, is less than Ar” for all values of n greater than a fixed integer p, 
where A is a certain constant and r is less than unity. Hence Vu, <7rA!/%, and 
the second member of this inequality approaches unity as n becomes infinite. 
Hence, denoting by k a fixed number between r and 1, we shall have after a cer- 
tain term Vu, <k. Hence Cauchy’s test is applicable in any such case. But iu 
may happen that the ratio u,+1/Un assumes values greater than unity, however 
far out in the series we may go. For example, consider the series 


14+ r|sina|+r?2|sin2a|+---+7"|sinna|+-:-, 
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n ————— 
where ry <1 and where ais an arbitrary constant. In this case VU, = rvV|sinna|<r, 


whereas the ratio 
sin(n +1)a 


sin n@ 


Un +1 
ee = 


Un 











may assume, in general, an infinite number of values greater than unity as n 
increases indefinitely. 
Nevertheless, it is advantageous to retain d’Alembert’s test, for it is more 
convenient in many cases. For instance, for the series 
2 m8 gn 


doe eee 
1 See ee ee et 
Ho xp ade a Tee oon 





the ratio of any term to the preceding is /(n +1), which approaches zero as n 
becomes infinite; whereas some consideration is necessary to determine inde- 
pendently what happens to Vu, = af V1.2---n as n becomes infinite. 

After we have shown by the application of one of the preceding tests that each 
of the terms of a given series is less than the corresponding term of a decreasing 
geometrical progression A, Ar, Ar?,---, Ar”, ---, it is easy to find an upper 
limit of the error made when the sum of the first m terms-is taken in place of 
the sum of the series. For this error is certainly less than the sum of the 
geometrical progression 





mm 
Arm + Aym+l + Aym+2 4 eS . 
—f 





When each of the two expressions Vu, and Un +1/Un approaches a limit, the 
two limits are necessarily the same. For, let us consider the auxiliary series 


(4) Uo + UL + Ug@? +--+ + UE" oes, 


where x is positive. In this series the ratio of any term to the preceding 
approaches the limit lz, where J is the limit of the ratio u,11/u,. Hence the 
series (4) converges when x <1//, and diverges when x >1//. Denoting the 
limit of Wu, by UV, the expression Vu, also approaches a limit Vax, and 
the series (4) converges if x < 1/l’, and diverges if  >1/l. In order that the 
two tests should not give contradictory results, it is evidently necessary that 1 
and /’ should be equal. If, for instance, / were greater than I’, the series (4) would 
be convergent, by Cauchy’s test, for any number x between 1/1 and 1/l’, whereas 
the same series, for the same value of x, would be divergent by da’ Alembert’s test. 

Still more generally, if wu, +1/u, approaches a limit 1, Ww, approaches the same 
limit.* For suppose that, after a certain term, each of the ratios 





Un +1 Un+2 Un +p 
Ser aie arene 
Un Un +1 Un+p-1 


lies between J — e and J + e, where e is a positive number which may be taken 
as small as we please by taking n sufficiently large. Then we shall have 


(lee < PP <4 ep, 
Un 
or 


u <2 ate 1 P 
n+p n+ 7am STE o —— 
UU ey PR Nae, Ye (Cee ae es 








*Cauchy, Cours d’ Analyse. 


VUL, § 160] CONSTANT TERMS 335 


As the number p increases indefinitely, while n remains fixed, the two terms on 
the extreme right and left of this double inequality approach 1 + e and 1 —.e, 
respectively. Hence for all values of m greater than a suitably chosen number 
we shall have 


ei, YE 2a 


and, since ¢ is an arbitrarily assigned number, it follows that Vw, approaches 
the number / as its limit. 
It should be noted that the converse is not true. Consider, for example, the 


sequence 
Va, a0) 20; A704, en, abe 1, ante; .., 


where a and b are two different numbers. The ratio of any term to the preced- 
ing is alternately a and b, whereas the expression Vu, approaches the limit Vab 
as n becomes infinite. 

The preceding proposition may be employed to determine the limits of cer- 
tain expressions which occur in undetermined forms. Thus it is evident that 
the expression V 1. 2---n increases indefinitely with n, since the ratio n 1/(n —1)! 
increases indefinitely with n. In a similar manner it may be shown that each of 
the expressions Vn and Vlog n approaches the limit unity as n becomes infinite. 


160. Application of the greatest limit. Cauchy formulated the preceding test 
in a more general manner. Let a, be the general term of a series of positive 
terms. Consider the sequence 


1 1 


1 
(5) a1, ass as, Pale ans 
If the terms of this sequence have no upper limit, the general term a, will not 
approach zero, and the given series will be divergent. If all the terms of the 


sequence (5) are less than a fixed number, let w be the greatest limit of the terms 
of the sequence. 


The series Ud, is convergent if w is less than unity, and divergent if w is greater 
than unity. 


In order to prove the first part of the theorem, let 1 — a be a number between 
wandi1. Then, by the definition of the greatest limit, there exist but a finite 
number of terms of the sequence (5) which are greater than 1— @. It follows 
that a positive integer p may be found such that Va, < 1— a@ for all values of n 
greater than p. Hence the series =a, converges. On the other hand, if w >1, 
let 1+ @ be a number between 1 and w. Then there are an infinite number of 
terms of the sequence (5) which are greater than 1+ a, and hence there are an 
infinite number of values of n for which a, is greater than unity. It follows that 
the series Da, is divergent in thiscase. The case in which w =1 remains in doubt. 


161. Cauchy’s theorem. In case w,,,/u, and Vu, both approach 
unity without remaining constantly greater than unity, neither 
d’Alembert’s test nor Cauchy’s test enables us to decide whether 
the series is convergent or divergent. We must then take as a 
comparison series some series which has the same characteristic 
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but which is known to be convergent or divergent. The following 
proposition, which Cauchy discovered in studying definite integrals, 
often enables us to decide whether a given series is convergent or 
divergent when the preceding rules fail. 

Let $(x) be a function which is positive for values of « greater 
than a certain number a, and which constantly decreases as x 
increases past « = a, approaching zero as w increases indefinitely. 
Then the « axis is an asymptote to the curve y = $(«), and the 


definite integral 
1 
i p(x) da 


may or may not approach a finite limit as 7 increases indefinitely. 
The series 
6) $a) + b@+1) +--+ $(atn) +o 


converges if the preceding integral approaches a limit, and diverges if 


it does not. 


For, let us consider the set of rectangles whose bases are each 
unity and whose altitudes are $(a), $(@ +1), ---, d(@ + n), respec- 
tively. Since each of these rectangles extends beyond the curve 
y = $(«), the sum of their areas is evidently greater than the area 
between the « axis, the curve y = $(), and the two ordinates x = a, 
x=a-+n, that is, 


$(4) + o(a+1)+---+ ¢(a+n) > [s@ae. 


On the other hand, if we consider the rectangles constructed 
inside the curve, with a common base equal to unity and with the 
altitudes ¢(a +1), ¢(@+ 2), ---, 6(@+ n), respectively, the sum of 
the areas of these rectangles is evidently less than the area under 


the curve, and we may write 
a+n 


$(4) + (O41) +--+ G@tn)<o(a)+f— s(wyae. 


Hence, if the integral f'b(x) dx approaches a limit Z as Z increases 
indefinitely, the sum $(a@) +---+¢(a +) always remains less than 
p(a)+ZL. It follows that the sum in question approaches a limit ; 
aence the series (6) is convergent. On the other hand, if the inte- 
gral [“*"s(@) dx increases beyond all limit as n increases indefinitely, 
the same is true of the sum 


(2) + d@4+1)+--+ 4+), 
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as is seen from the first of the above inequalities. Hence in this 
case the series (6) diverges. 

Let us consider, for example, the function $(«) =1/a", where » 
is positive anda =1. This function satisfies all the requirements 
of the theorem, and the integral Tere dx approaches a limit as 
Z increases indefinitely if and only if w is greater than unity. It 
follows that the series 

Beg DAL, ceaeclonet 
converges if » is greater than unity, and diverges if » <1. 

Again, consider the function $(a)=1/[#(logz)"], where loga 
denotes the natural logarithm, » is a positive number, and a = 2. 
Then, if » #1, we shall have 


"1 ax —1 
el 1-# — (log 2)!-F7, 
Jf Saat = jl 08 9)'-* — (og 2) 
The second member approaches a limit if » >1, and increases 
indefinitely with m if «<1. In the particular case when » =1 it 
is easy to show in a similar manner that the integral increases 
beyond all limit. Hence the series 


1 1 it 
Blog 2)" + Sdogay’ +t ndlogmr t 


converges if » >1, and diverges if » <1. 
More generally the series whose general term is 


a 
n log n log? n log® n -- - log?! n(log? n)* 


converges if » >1, and divergesif ~» £1. In this expression log?” 
denotes log log n, log? denotes log log log n, etc. It is understood, 
of course, that the integer » is given only values so large that 
log n, log? n, log n, ---, log? are positive. The missing terms in 
the series considered are then to be supplied by zeros. The 
theorem may be proved easily in a manner similar to the demon- 
strations given above. If, for instance, » #1, the function 


ut 
x log x log? x --- (log? a)" 


is the derivative of (log? «)'"“/(1—y), and this latter function 
approaches a finite limit if and only if w >1. 
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Cauchy’s theorem admits of applications of another sort. Let us suppose 
that the function (x) satisfies the conditions imposed above, and let us con- 
sider the sum 

o(n) + o(n+1)+---+ (n+p), : 
where n and p are two integers which are to be allowed to become infinite. Ifthe 
series whose general term is #(n) is convergent, the preceding sum approaches 
zero as a limit, since it is the difference between the two sums S, 4,14; and S,, 
each of which approaches the sum of the series. But if this series is divergent, 
no conclusion can be drawn. Returning to the geometrical interpretation given 
above, we find the double inequality 


n+p n+p 
si (a) de < p(n) + O(n $1) +++ + O(n + D) < o(no+ if (a) da. 


n 


Since ¢(n) approaches zero as - becomes infinite, it is evident that the limit of 
the sum in question is the same as that of the definite integral "+P o(x) da, 
and this depends upon the manner in which n and p become infinite. 

For example, the limit of the sum 


1 1 1 
n n+l n+p 








is the same as that of the definite integral [”*” [1/r]de =log(1+ p/n). It is 
clear that this integral approaches a limit if and only if the ratio p/n approaches a 
limit. If @ is the limit of this ratio, the preceding sum approaches log (1+ @) 
as its limit, as we have already seen in § 49. 

Finally, the limit of the sum 


1 1 1 
ee ee 
Vn Vn+1 Vn +p 


is the same as that of the definite integral 





ABD 
e Va 

In order that this expression should approach a limit, it is necessary that the 

ratio p/Vn should approach a limit a. Then the preceding expression may be 
written in the form 

adhe 

ahs Bath, 4% vn 

Vat p+vn 

z lgheeh icp z 


and it is evident that the limit of this expression is a. 


162. Logarithmic criteria. Taking the series 


el a 

qiohipe rhe thie tos 

as a comparison series, Cauchy deduced a new test for convergence 
which is entirely analogous to that which involves Vu,. 
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If after a certain term the expression log(1/u,)/logn is always 
greater than a fixed number which is greater than unity, the series 
converges. If after a certain term log(1/u,)/logn is always less 
than unity, the series diverges. 

Tf log (1/u,)/log n approaches a limit 1 as n increases indefinitely, 
the series converges if lL >1, and diverges if l<1. The case in 
which l=1 remains in doubt. 


In order to prove the first part of the theorem, we will remark 
that the inequality 


1 
log— > klogn 
Un 
is equivalent to the inequality 
1 
ne or TN iar 8) 
Un n 
since k > 1, the series surely converges. 
Likewise, if 


a 
08 i < log n, 


we shall have uw, >1/n, whence the series surely diverges. 

This test enables us to determine whether a given series con- 
verges or diverges whenever the terms of the series, after a certain 
one, are each less, respectively, than the corresponding terms of 


the series 
A 


i 


where 4 is a constant factor and >1. For, if 


A A 
ierinal a gerpamek 


U, <a n 


we shall have log uw, + » logn < log A or 





1 il 
°8 ti, _ logA 
log n ee log n ‘ 


and the right-hand side approaches the limit » as m increases 
indefinitely. If K denotes a number between unity and p, we 
shall have, after a certain term, 
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Similarly, taking the series 


if i 
n(log nye »s n log n(log? nye’ 


us comparison series, we obtain an infinite suite of tests for con- 
vergence which may be obtained mechanically from the preceding 
by replacing the expression log (1/w,)/log m by log[1/(nu,,)]/ log? n, 


then by 
fone 
nu, log 2 
log? n 


and so forth, in the statement of the preceding tests.* These tests 
apply in more and more general cases. Indeed, it is easy to show 
that if the convergence or divergence of a series can be established 
by means of any one of them, the same will be true of any of those 
which follow. It may happen that no matter how far we proceed 
with these trial tests, no one of them will enable us to determine 
whether the series converges or diverges. Du Bois-Reymond } and 
Pringsheim ¢ have in fact actually given examples of both convergent 
and divergent series for which none of these logarithmic tests deter- 
mines whether the series converge or diverge. This result is of great 
theoretical importance, but convergent series of this type evidently 
converge very slowly, and it scarcely appears possible that they 
should ever have any practical application whatever in problems 
which involve numerical calculation.§ 


163. Raabe’s or Duhamel’s test. Retaining the same comparison 
series, but comparing the ratios of two consecutive terms instead 
of comparing the terms themselves, we are led to new tests which 
are, to be sure, less general than the preceding, but which are 
often easier to apply in practice. For example, consider the series 
of positive terms 


(7) Uy + Uy + Ug +o +Uu,t--, 





* See Bertrand, Traité de Calcul différentiel et intégral, Vol. I, p. 2388; Journal 
de Liouville, 1st series, Vol. VII, p. 35. 


t Ueber Convergenz von Reihen . . . (Creile’s Journal, Vol. LXXVI, p. 85, 1873). 
{ Allgemeine Theorie der Divergenz ... (Mathematische Annalen, Vol. XXXV, 
1890). 


§In an example of a certain convergent series due to du Bois-Reymond it would 
be necessary, according to the author, to take a number of terms equal to the volume 
of the earth expressed in cubic millimeters in order to obtain merely half the sum of 
the series, 
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in which the ratio wu, ,,/w, approaches unity, remaining constantly 
less than unity. Then we may write 


U il 


senate 5 
Wh, 1+ a, 
where a, approaches zero as n becomes infinite. The comparison of 
this ratio with [m/(m +1)]* leads to the following rule, discovered 
first by Raabe * and then by Duhamel.t 


If after a certain term the product na, is always greater than a 
fixed number which is greater than unity, the series converges. IPf 
after a certain term the same product is always less than unity, the 
series diverges. 


The second part of the theorem follows immediately. For, since 
na, <1 after a certain term, it follows that 


Gide shifter 
Tea a yt” 


and the ratio u,,,/u, 18 greater than the ratio of two consecutive 
terms of the harmonic series. Hence the series diverges. 

In order to prove the first part, let us suppose that after a certain 
term we always have na, >k>1. Let » be a number which lies 
between 1 and k, 1<uw<k. Then the series surely converges if 
after a certain term the ratio w,,,/u, is less than the ratio 
[n/(m +1)]* of two consecutive terms of the series whose general 
term is nm". The necessary condition that this should be true 
is that 

i it 
(8) ieee Ne 
n (1 +4) 
or, developing (1+1/n)” by Taylor’s theorem limited to the term 
in 1/n’, 
spt lees eo iting 
no mn 


where A, always remains less than a fixed number as m becomes 
infinite. Simplifying this inequality, we may write it in the form 


r 
f+ < na,. 
n 





* Zeitschrift fiir Mathematik und Physik, Vol. X, 1832. 
+ Journal de Liowville, Vol. IV, 1838. 
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The left-hand side of this inequality approaches » as its limit as n 
becomes infinite. Hence, after a sufficiently large value of n, the 
left-hand side will be less than na,, which proves the inequality (8). 
It follows that the series is convergent. 

If the product na, approaches a limit / as m becomes infinite, we 
may apply the preceding rule. The series is convergent if 7>1, 
and divergent if 7<1. A doubt exists if 7=1, except when na, 
approaches unity remaining constantly less than unity: in that case 
the series diverges. 


If the product na, approaches unity as its limit, we may compare the ratio 
Un +1/Un With the ratio of two consecutive terms of the series 


1 1 
a(loga)? n(lognye 


or 


which converges if 1 >1, and diverges if «<1. The ratio of two consecutive 
terms of the given series may be written in the form 


Un+i 1 
AEE e so 
U 
a p44 4 a 
n n 


where £, approaches zero as n becomes infinite. Jf after a certain term the 
product B, log n is always greater than a fixed number which is greater than unity, 
the series converges. If after a certain term the same product is always less than 
unity, the series diverges. 

In order to prove the first part of the theorem, let us suppose that 6, logn>k>1. 
Let « be anumber between land. Then the series will surely converge if after 
a certain term we have 


(9) 





Aer n log n i 
Un n+1Liog(nt))t ’ 


which may be written in the form 
1\7)# 
1 log (1+ = 
toby fs (iy 2)[ 14 Betta] ; 
Ti) n logn J 
or, applying Taylor’s theorem to the right-hand side, 
: 1 1)? 
1 wlog(1+ = log(1+ = 
eas de Vp an cae (ea ‘ 
wn n log n log n 


where , always remains less than a fixed number as n becomes infinite, 
Simplifying this inequality, it becomes 

2 
An (n +1) log (1 a i) | 


log n 


Brlogn > u(n + 1)log(14 ‘)+ 
n 
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The product (n +1) log (1 + 1/n) approaches unity as n becomes infinite, for it 
may be written, by Taylor’s theorem, in the form 


(10) (n+ 1)log(14 2) =14 2044), 
n 2n 


where e approaches zero. The right-hand side of the above inequality therefore 
approaches wu as its limit, and the truth of the inequality is established for suffi- 
ciently large values of n, since the left-hand side is greater than k, which is itself 
greater than wu. 

The second part of the theorem may be proved by comparing the ratio 
Un+1/Un With the ratio of two consecutive terms of the series whose general 
term is 1/(nlogn). For the inequality 


Uren n logn 
Un n+1 log(n +1) 





which is to be proved, may be written in the form 


log(1+ 2 

Tuas 1 g 

ete ee!) apes a, 
ie n log n 

or 


Brlogn < (n + I)log(1 = ‘). 
n 


The right-hand side approaches unity through values which are greater than 
unity, as is seen from the equation (10). The truth of the inequality is there- 
fore established for sufficiently large values of n, for the left-hand side cannot 
exceed unity. 

From the above proposition it may be shown, as a corollary, that if the prod- 
uct B, log n approaches a limit / as n becomes infinite, the series converges if 1 >1, 
and diverges if <1. The case in which / =1 remains in doubt, unless 6, logn 
is always less than unity. In that case the series surely diverges. 

If 8, log n approaches unity through values which are greater than unity, we 
may write, in like manner, 








Un+1 _ 1 ; 
nee Opie toes Lok a 
oe Deter ts 
n nilogn 


where 7, approaches zero as m becomes infinite. It would then be possible to 
prove theorems exactly analogous to the above by considering the product 
yn log2n, and so forth. 


Corollary. If in a series of positive terms the ratio of any term to the pre- 
ceding can be written in the form 


Kid oe) a H,, 


? 
Un n nitt 





where p is a positive number, r a constant, and H, a quantity whose absolute 
value remains less than a fixed number as n increases indefinitely, the series con- 
verges if r is greater than unity, and diverges in all other cases. 
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For if we set 





Un +1 1 
= ’ 
tn 1+ Qn 
we shall have 
Ey, 
rf te bo 
ne 
NX, = ’ 
1 r 4 18k, 
nm nite 


and hence limna, =r. It follows that the series converges if r > 1, and diverges 
if r<1. The only case which remains in doubt is that in which r=1. In order 
to decide this case, let us set 











Uni Yale 
Un ae eS 
Woe 0 
From this we find 
SE ees 
n n n 
lo le - 
Bn gn an ime ’ 
fd, Geese 


and the right-hand side approaches zero as n becomes infinite, no matter how 
small the number ~ may be. Hence the series diverges. 

Suppose, for example, that u,+1/U, is a rational function of m which ap- 
proaches unity as n increases indefinitely : 


Un+1 _ WP + ayn?! + agnP—* + -:- 
ie nP + bjnP—-1+ bonP-2+... 





Then, performing the division indicated and stopping with the term in 1/n?, we 
may write 
U a,—b n 
pele case my 
Un n n? 





where ¢(n) is a rational function of n which approaches a limit as n becomes 
infinite. By the preceding theorem, the necessary and sufficient condition that 
the series should converge is that 

bi > ay +1. 


This theorem is due to Gauss, who proved it directly.* It was one of the first 
general tests for convergence. 


164. Absolute convergence. We shall now proceed to study series 
whose terms may be either positive or negative. If after a certain 
term all the terms have the same sign, the discussion reduces to 
the previous case. Hence we may restrict ourselves to series 
which contain an infinite number of positive terms and an infinite 





* (Collected Works, Vol. Il, p. 138.) Disquisitiones generales circa seriem infinitam 


lee, 
1.v 
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number of negative terms. We shall prove first of all the fol- 
lowing fundamental theorem : . 


Any series whatever is convergent if the series formed of the abso- 
lute values of the terms of the given series converges. 


Let 
(11) Up itty ee Pi, 1 oe 

be a series of positive and negative terms, and let 
(12) Opa Up tort UE Ee hae 


be the series of the absolute values of the terms of the given series, 
where U, =|w, |. If the series (12) converges, the series (11) like- 
wise converges. This is a consequence of the general theorem of 
§ 157. For we have 


ee tn i a | Dae Ue ret URES 


and the right-hand side may be made less than any preassigned num- 
ber by choosing n sufficiently large, for any subsequent choice of p. 
Hence the same is true for the left-hand side, and the series (11) 
surely converges. 

The theorem may also be proved as follows: Let us write 


Un, = (tt, t= U,,) aS Uy» 
and then consider the auxiliary series whose general term is uw, + U,, 
(18) (iy te Uy) inte U7) Ae teat (Us 


Let S,, S}, and S,’ denote the sums of the first » terms of the series 
(11), (12), and (13), respectively. Then we shall have 


Vere CH ee 
S= S! — st. 


The series (12) converges by hypothesis. Hence the series (13) 
also converges, since none of its terms is negative and its general 
term cannot exceed 2U,. It follows that each of the sums S/ and 
S'', and hence also the sum S,, approaches a lg@it as n increases 
indefinitely. Hence the given series (11) converges. It is evident 
that the given series may be thought of as arising from the subtrac- 
tion of two convergent series of positive terms. 

Any series is said to be absolutely convergent if the series of the 
absolute values of its terms converges. Jn such a series the order of 
the terms may be changed in any way whatever without altering the 
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sum of the series. Let us first consider a convergent series of posi- 
tive terms, 

(14) Gp + Oy te +a, tee, 
whose sum is S, and let 

(15) by tb bi tO, 
be a series whose terms are the same as those of the first series 
arranged in a different order, i.e. each term of the series (14) is to 
be found somewhere in the series (15), and each term of the series 
(15) occurs in the series (14). 

Let S!, be the sum of the first m terms of the series (15). Since 
all these terms occur in the series (14), it is evident that » may be 
chosen so large that the first m terms of the series (15) are to be 
found among the first 2 terms of the series (14). Hence we shall have 

Cas, ; 
which shows that the series (15) converges and that its sum S' does 
not exceed S. In a similar manner it is clear that SSS° Hence 
S'= 8. The same argument shows that if one of the above series 
(14) and (15) diverges, the other does also. 

The terms of a convergent series of positive terms may also be 
grouped together in any manner, that is, we may form a series each 
of whose terms is equal to the sum of a certain number of terms of 
the given series without altering the sum of the series.* Let us first 
suppose that consecutive terms are grouped together, and let 


(16) Ayt Art Agt-+ Ag te 


be the new series obtained, where, for example, 


Ay =&% +4 +°::+4,, Ay =Q@y its +a,, 
Ag = yyy tor $y, 


Then the sum S', of the first m terms of the series (16) is equal to 
the sum Sy of the first N terms of the given series, where N > m. 
As m becomes infinite, N also becomes infinite, and hence S', also 
approaches the limit S. 

Combining the two preceding operations, it becomes clear that any 
convergent series of positive terms may be replaced by another series 
each of whose terms is the sum of a certain number of terms of the 
given series taken in any order whatever, without altering the sum of 





* It is often said that parentheses may be inserted in a convergent series of positive 
terms in any manner whatever without altering the sum of the series. — TRANS. 
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the series. It is only necessary that each term of the given series 
should occur in one and in only one of the groups which form the 
terms of the second series. 

Any absolutely convergent series may be regarded as the differ- 
ence of two convergent series of positive terms; hence the preceding 
operations are permissible in any such series. It is evident that an 
absolutely convergent series may be treated from the point of view 
of numerical calculation as if it were a sum of a finite number of 
terms. 


165. Conditionally convergent series. A series whose terms do not all 
have the same sign may be convergent without being absolutely con- 
vergent. This fact is brought out clearly by the following theorem 
on alternating series, which we shall merely state, assuming that it 
is already familiar to the student.* 


A series whose terms are alternately positive ana negative converges 
if the absolute value of each term is less than that of the preceding, 
and if, in addition, the absolute value of the terms of the series 
diminishes indefinitely as the number of terms increases indefinitely. 


For example, the series 


cebeyeiee 
243.1 4 
converges. We saw in § 49 that its sum is log2. The series 
of the absolute values of the terms of this series is precisely the 
harmonic series, which diverges. A series which converges but 
which does not converge absolutely is called a conditionally conver- 
gent series. The investigations of Cauchy, Lejeune-Dirichlet, and 
Riemann have shown clearly the necessity of distinguishing between 
absolutely convergent series and conditionally convergent series. 
For instance, in a conditionally convergent series it is not always 
allowable to change the order of the terms nor to group the terms 
together in parentheses in an arbitrary manner. These operations 
may alter the sum of such a series, or may change a convergent 
series into a divergent series, or vice versa. For example, let us 
again consider the convergent series 


(ieee 1 1 
er ea alone? 


1 
eee — n—1 a oe 
oe 





oe 





* It is pointed out in § 166 that this theorem is a special case of the theorem proved 
there. — TRANS. 
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whose sum is evidently equal to the limit of the expression 


n=m 1 il 
> Qn +1 2n+2 


r= 0 





as m becomes infinite. Let us write the terms of this series in another 
order, putting two negative terms after each positive term, as follows: 


1 eM 1a) ape 1 1 1 
Lg 3 16 BE as Sp diay el me: 


It is easy to show from a consideration of the sums S;,, S3,,4,, and 
Ssna9 that the new series converges. Its sum is the limit of the 


expression 
Ss aol Wisma 1 Pll oad be 
Ay \2n+1 4n4+2 4n+4 


as m becomes infinite. From the identity : 








i il I yupante! Tee ake 
Ope tie a ea ee One 7 ee? 
it is evident that the sum of the second series is half the sum of 
the given series. 


In general, given a series which is convergent but not absolutely convergent, 
it is possible to arrange the terms in such a way that the new series converges 
toward any preassigned number A whatever. Let S, denote the sum of the 
first p positive terms of the series, and S, the sum of the absolute values of the 
first qg negative terms, taken in such a way that the p positive terms and the q 
negative terms constitute the first p + q terms of the series. Then the sum of 
the first p + q terms is evidently S, — S,. As the two numbers p and q increase 
indefinitely, each of the sums S,, and S; must increase indefinitely, for otherwise 
the series would diverge, or else converge absolutely. On the other hand, since 
the series is supposed to converge, the general term must approach zero. 

We may now form a new series whose sum is 4 in the following manner: 
Let us take positive terms from the given series in the order in which they occur 
in it until their sum exceeds A. Let us then add to these, in the order in which 
they occur in the given series, negative terms until the total sum is less than A. 
Again, beginning with the positive terms where we left off, let us add positive 
terms until the total sum is greater than A. We should then return to the 
negative terms, and so on. It is clear that the sum of the first n terms of the 
new series thus obtained is alternately greater than and then less than A, and 
that it differs from A by a quantity which approaches zero as its limit. 


166. Abel’s test. The following test, due to Abel, enables us to establish the 
convergence of certain series for which the preceding tests fail. The proof is 
based upon the lemma stated and proved in § 75. 

Let 

Up + Uy + +++ + Up fee 
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be a series which converges or which is indeterminate (that is, for which the sum 
of the first n terms is always less than a fixed number A in absolute value). 
Again, let 


Ost, EL ry ees eas 


be a monotonically decreasing sequence of positive numbers which approach 
zero aS n becomes infinite. Then the series 


(17) €9Uo + €1Uy + °° + Un tse: 


converges under the hypotheses made above. 
For by the hypotheses made above it follows that 


| Un +1 RP Ooo Un+p| < 2A 
for any value of nm and p. Hence, by the lemma just referred to, we may write 
|Un-+1€n+1 sip BDO ap Un+pen+p| < 2Aen41. 


Since en +1 approaches zero as n becomes infinite, n may be chosen so large that 
the absolute value of the sum 


Ent1Untit::++&rtpUntp 


will be less than any preassigned positive number for all values of p. The 
series (17) therefore converges by the general theorem of § 157. 
When the series wp + uy +--+ + Uy, +--+ reduces to the series 


yer ese Fee Te Paes 


whose terms are alternately +1 and — 1, the theorem of this article reduces to 
the theorem stated in § 165 with regard to alternating series. 
As an example under the general theorem consider the series 


sind+sin20+sin36+---+sinn@+---, 


which is convergent or indeterminate. For if sin@ = 0, every term of the series 
is zero, while if sin@ 4 0, the sum of the first n terms, by a formula of Trigo- 
nometry, is equal to the expression 





which is less than |1/sin (0/2) | in absolute value. It follows that the series 


sind sin26 ee 
1 2 











converges for all values of 6. It may be shown in a similar manner that the 


series ; F 
sé? cos2é6 cos n 
cose busy eee 
i 2 n 








converges for all values of 0 except 0 = 2kz. 
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Corollary. Restricting ourselves to convergent series, we may state a more 


general theorem. Let 
Vi ap Uhl qe 200 a= Uh ap Ok 


be a convergent series, and let 
€0, €l> ‘"*', €ny 
be any monotonically increasing or decreasing sequence of positive numbers 
which approach a limit k different from zero as n increases indefinitely. Then 
the series 
(18) eglo + e1¥a tes + + €pUn +--: 


also converges. : 
For definiteness let us suppose that the e’s always increase. Then we may 


write 
€9—k— a, e=k-—a, ogo en = 16 — An, aa 


where the numbers @, @1,°--; @,-*: form a sequence of decreasing positive 
numbers which approach zero as n becomes infinite. It follows that the two 


series 
Kuo + khuy +++ tht, +--+, 


Aun + A Uy + +++ + AnUn ++-- 


both converge, and therefore the series (18) also converges. 


II. SERIES OF COMPLEX TERMS MULTIPLE SERIES 


167. Definitions. In this section we shall deal with certain gen- 
eralizations of the idea of an infinite series. 
Let 


(19) eign hws AR cet tel te 
be a series whose terms are imaginary quantities: 
Uy =U + 0ot, Wy =a yt, = a, =a, PO, 


Such a series is said to be convergent if the two series formed of 
the real parts of the successive terms and of the coefficients of the 
imaginary parts, respectively, both converge: 


(20) Gig 12 OG, Ese Gh, ane S!, 
(21) by +b, + bp ++ +8, + = 8" 


Let S' and S$" be the sums of the series (20) and (21), respectively. 
Then the quantity S = S'+ iS" is called the sum of the series (19). 
It is evident that S is, as before, the limit of the sum S, of the first 
nm terms of the given series as m becomes infinite. It is evident 
that a series of complex terms is essentially only a combination of 
two series of real terms, 
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When the series of absolute values of the terms of the series (19) 


(22) Va ++ Jai ++. + Jae +R +. 


converges, each of the series (20) and (21) evidently converges abso: 
lutely, for ja,;< a2 +l and |b,|<5 /a@2 4 02. 
In this case the series (19) is said to be absolutely convergent. The 








sum of such a series is not altered by a change in the order of the 
terms. nor by grouping the terms together in any way. 


Conversely, if each of the series (20) and (21) converges absolutely, 
the series (22) converges absolutely, for /a? + 62 < |a,| + |, |. 





Corresponding to every test for the convergence of a series of 
positive terms there exists a test for the absolute convergence of 
any series whatever, real or imaginary. Thus, if the absolute value 
of the ratio of two consecutive terms of a series |U,.1/Up|, after a cer- 
tain term, is less than a fixed number less than unity, the series con- 
verges absolutely. For, let U,=|u,|. Then, since |w,,,/u,|<k<1 
after a certain term, we shall have also 

ch <1, 


nr 


which shows that the series of absolute values 
Ue Uae ee Urn 


converges. If |u,,,/uU,| approaches a limit 1 as n becomes infinite, 
the series converges if 1<1, and divergesif 1>1. The first half is 
self-evident. In the second case the general term wu, does not 
approach zero, and consequently the series (20) and (21) cannot 
both be convergent. The case 7 =1 remains in doubt. 


More generally, if w be the greatest limit of VU, as n becomes infinite, the 
series (19) converges if w<1, and diverges if w>1. For in the latter case the 
modulus of the general term does not approach zero (see § 161). The case in 
which w = 1 remains in doubt — the series may be absolutely convergent, simply 
convergent, or divergent. 


168, Multiplication of series. Let 
(23) Uke Uneaten lg teats Canta sy 
(24) Vy t V+ Vg te: $Y, +e 


be any tyo series whatever. Let us multiply terms of the first 
series by terms of the second in all possible ways, and then group 


352 INFINITE SERIES [ VIII, § 168 


together all the products u,v, for which the sum i+ 7 of the sub- 
scripts is the same; we obtain in this way a new series 


(25) \ Uy Vo H (Uy H 1%) + (Up Ug + Uy V1 + UyYo) + +> 
( A (Uy, + Uy Vpn Fes bn %) +o 


If each of the series (23) and (24) is absolutely convergent, the 
series (25) converges, and its sum is the product of the sums of the 
two given series. This theorem, which is due to Cauchy, was gener- 
alized by Mertens,* who showed that it still holds if only one of the 
series (23) and (24) is absolutely convergent and the other is merely 
convergent. 

Let us suppose for definiteness that the series (23) converges 
absolutely, and let w, be the general term of the series (25): 


We — Wy Opal Oe tal Oye 


The proposition will be proved if we can show that each of the 
differences 


Wy bw, ters + We, —(U tute tu) W+tMy+::>+4,), 
Wy Wy bes fb Wena — (Uo FU Hot + Una) (Yo + Oy Ht HF Ung) 


approaches zero as becomes infinite. Since the proof is the same 
in each case, we shall consider the first difference only. Arranging 
it according to the w’s, it becomes 


0= (C41 Von) Fy Ona ooo Ugg) oF Una 
+ Un 41% Heater ss Vy ou) Uy +2 (% Sate Un—2) Ges" St ta, Vas 


Since the series (23) converges absolutely, the sum Up +U,+---+U, 
is less than a fixed positive number 4 for all values of ». Like- 
wise, since the series (24) converges, the absolute value of the sum 
V +v,+--:+ , is less than a fixed positive number B. Moreover, 
corresponding to any preassigned positive number e a number m 
exists such that 


€ 
Cyt ey ee Shoe 


€ 
[Un 4a + 0b Ors |< reer: 
for any value of » whatever, provided that n 2m. Having so chosen 
nm that all these inequalities are satisfied, an upper limit of the quan- 
tity |8| 1s given by replacing wo, v1, v2, +++, U2, by Uo, Ur, Us, +++ Una; 





* Crelle’s Journal, Vol. LX XIX, 
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respectively, U4: + Unso+-::+ 0,4, by «€/(A + B), and finally each 
of the expressions Vv + ¥; + +++ + U,_1) Vo boos + Una) °° *y Vo bY B. 
This gives 





Nee eee “ svi anes 
+ OU, iB +e Ue B + + U2, 8B, 
or 
€ 


Ap et OF + Ua) FB FF Ua) 


eA S. «B 
els ily 


|3|< 





<< 








whence, finally, |8|<«. Hence the difference 6 actually does approach 
zero as n becomes infinite. 


169. Double series. Consider a rectangular network which is lim- 
ited upward and to the left, but which extends indefinitely down- 
ward and to the right. The network will contain an infinite number 
of vertical columns, which we shall number from left to right from 
0 to +o. It will also contain an infinite number of horizontal 
rows, which we shall number from the top downward from 0 to+o. 
Let us now suppose that to each of the rectangles of the network a 
certain quantity is assigned and written in the corresponding rec- 
tangle. Let a,, be the quantity which hes in the 7th row and in the 
kth column. Then we shall have an array of the form 





Xo %1 %2 Gn, 

Ayo Gy Ne Qn 

Asq 21  Aa9 Aen 
(26) Ade 

Ano a a a 


We shall first suppose that each of the elements of this array is real 
and positive. 

Now let an infinite sequence of curves C,, C2, ---, C,,--- be drawn 
across this array as follows : 1) Any one of them forms with the two 
straight lines which bound the array a closed curve which entirely 
surrounds the preceding one; 2) The distance from any fixed point 
to any point of the curve C,,, which is otherwise entirely arbitrary, 
becomes infinite with n. Let S; be the sum of the elements of the 
array which lie entirely inside the closed curve composed of C; and 
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the two straight lines which bound the array. If S, approaches a 
limit S as n becomes infinite, we shall say that the double series 


(27) Bix 


converges, and that its swum is S. In order to justify this definition, 
it is necessary to show that the limit S is independent of the form 
of the curves C. Let Ci, Ci,---, Cl,,--: be another set of curves 
which recede indefinitely, and let S/ be the sum of the elements 
inside the closed curve formed by C} and the two boundaries. If m 
be assigned any fixed value, m can always be so chosen that the 
curve C’, lies entirely outside of C/,. Hence S/,<S,, and therefore 
S!,<S, for any value of m. Since Sj, increases steadily with m, it 
must approach a limit S'< S as m becomes infinite. In the same 
way it follows that S<S’. Hence S'= S. ‘i 

For example, the curve C, may be chosen as the two lines which 
form with the boundaries of the array a square whose side increases 
indefinitely with 7, or as a straight line equally inclined to the two 


boundaries. The corresponding sums are, respectively, the following : 
Ay + (Qo tan + @1)+ ae -+(Gno+ @n1 SP ODOR UE, SEC neo oo Se Bon)» 
Aq + (B19 + Mor) + (Geo + G11 + M2) + +++ + (Ano + An-1, 1+ +++ n)- 


If either of these sums approaches a limit as 7 becomes infinite, the 
other will also, and the two limits are equal. 

The array may also be added by rows or by columns. For, sup- 
pose that the double series (27) converges, and let its sum be S. It 
is evident that the sum of any finite number of elements of the series 
cannot exceed S. It follows that each of the series formed of the 
elements in a single row 

(28) Gp t A, +---+a,+---, +=0,1,2,---, 
converges, for the sum of the first n +1 terms a, +a, +---+ 4, 


im 


cannot exceed S and increases steadily with n. Let o, be the sum of 
the series formed of the elements in the 7th row. Then the new series 


(29) Oto, oF: 


surely converges. For, let us consider the sum of the terms of the 
array 3a;, for which iSpy, kr. This sum cannot exceed S, and 
increases steadily with 7» for any fixed value of p; hence it 
approaches a limit as 7 becomes infinite, and that limit is equal to 


(30) a BolaHiin ae; 
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for any fixed value of p. It follows that o, +o, -+---+ g, cannot 
exceed S and increases steadily with p. Consequently the series (29) 
converges, and its sum & is less than or equal to S. Conversely, if 
each of the series (28) converges, and the series (29) converges to a 
sum &, it is evident that the sum of any finite number of elements 
of the array (26) cannot exceed 3. Hence S< 3%, and consequently 
ener 

The argument just given for the series formed from the elements 
in individual rows evidently holds equally well for the series formed 
from the elements in individual columns. The sum of a convergent 
double series whose elements are all positive may be evaluated by 
rows, by columns, or by means of curves of any form which recede 
indefinitely. In particular, if the series converges when added by rows, 
it will surely converge when added by columns, and the sum will be the 
same. A number of theorems proved for simple series of positive 
terms may be extended to double series of positive elements. For 
example: if each of the elements of a double series of positive elements 
is less, respectively, than the corresponding elements of a known con- 
vergent double series, the first series is also convergent; and so forth. 

A double series of positive terms which is not convergent is said 
to be divergent. The sum of the elements of the corresponding 
array which lie inside any closed curve increases beyond all limit 
as the curve recedes indefinitely in every direction. 

Let us now consider an array whose elements are not all positive 
It is evident that it is unnecessary to consider the cases in which 
all the elements are negative, or in which only a finite number of 
elements are either positive or negative, since each of these cases 
reduces immediately to the preceding case. We shall therefore sup- 
pose that there are an infinite number of positive elements and an 
infinite number of negative elements in the array. Leta, be the 
general term of this array 7. If the array 7, of positive elements, 
each of which is the absolute value |a,,| of the corresponding element 
in T, converges, the array T is said to be absolutely convergent. Such 
an array has all of the essential properties of a convergent array of 
positive elements. 

In order to prove this, let us consider two auxiliary arrays 7’ 
and 7", defined as follows. The array 7" is formed from the array 7 
by replacing each negative element by a zero, retaining the positive 
elements as they stand. Likewise, the array 7" is obtained from 
the array 7’ by replacing each positive element by a zero and chang- 
ing the sign of each negative element. Each of the arrays 7’ and 7" 
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converges whenever the array 7’, converges, for each element of x; 
for example, is less than the corresponding element of 7;. The sum 
of the terms of the series 7 which lie inside any closed curve is 
equal to the difference between the sum of the terms of 7’ which 
lie inside the same curve and the sum of the terms of 7" which 
lie inside it. Since the two latter sums each approach limits as 
the curve recedes indefinitely in all directions, the first sum also 
approaches a limit, and that limit is independent of the form of 
the boundary curve. ‘This limit is called the sum of the array T. 
The argument given above for arrays of positive elements shows 
that the same sum will be obtained by evaluating the array T by 
rows or by columns. It is now clear that an array whose elements 
are indiscriminately positive and negative, if 2t converges absolutely, 
may be treated as if it were a convergent array of positive terms. 
But it is essential that the series 7, of positive terms be shown to 
be convergent. 


If the array T; diverges, at least one of the arrays T’ and T” diverges. If 
only one of them, 7” for example, diverges, the other 7” being convergent, the 
sum of the elements of the array T which lie inside a closed curve C becomes 
infinite as the curve recedes indefinitely in all directions, irrespective of the 
form of the curve. If both arrays T’ and T” diverge, the above reasoning 
shows only one thing, —that the sum of the elements of the array T inside 
a closed curve C is equal to the difference between two sums, each of which 
increases indefinitely as the curve C recedes indefinitely in all directions. It 
may happen that the sum of the elements of J inside C approach different 
limits according to the form of the curves C and the manner in which they 
recede, that is to say, according to the relative rate at which the number of 
positive terms and the number of negative terms in the sum are made to increase. 
The sum may even become infinite or approach no limit whatever for certain 
methods of recession. As a particular case, the sum obtained on evaluating by 
rows may be entirely different from that obtained on evaluating by columns if 
the array is not absolutely convergent. 

The following example is due to Arndt.* Let us consider the array 


1 16/2\ sley2 1/3 1/p 1 1 Dp 

()) =a) iG ne al D sagas? 
(3) (5) alg) iG) 1/p—1\? 1 n \3 

a) eG) ONG) aaa pal p teates 
(3) (2) 2 (5) (3) Lfpmd\ee D.\" 
o\9) 8\8) 8\B) 4X4 onal P eeasites 


* Grunert’s Archiv, Vol. XI, p. 319. 
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which contains an infinite number of positive and an infinite number of negative 
elements. Each of the series formed from the elements in a single row or from 
those in a single column converges. The sum of the series formed from the 
terms in the nth row is evidently 


LPN. dl 

Ty es 
Hence, evaluating the array (31) by rows, the result obtained is equal to the 
sum of the convergent series 


which is 1/2. On the other hand, the series formed from the elements in the 
(p —1)th column, that is, 


ocean ea aed 
Teun eg 


converges, and its sum is 
p—l pi Seal yee eer As it 
PD Poets PUP Et)! Spiel Pp 








Hence, evaluating the array (31) by columns, the result obtained is equal to the 


sum of the convergent series 
Vey all a © al 1 il 

St SS iche see +:-- 

( eG 3) ees A) : 

which is — 1/2. 


This example shows clearly that a double series should not be used in a 
calculation unless it is absolutely convergent. 


We shall also meet with double series whose elements are complex 
quantities. If the elements of the array (26) are complex, two other 
arrays 7" and 7" may be formed where each element of 7" is the 
real part of the corresponding element of 7 and each element of 7" 
is the coefficient of 7 in the corresponding element of 7. If the 
array 7, of absolute values of the elements of 7, each of whose 
elements is the absolute value of the corresponding element of 7, 
converges, each of the arrays 7’ and 7" converges absolutely, and 
the given array 7 is said to be absolutely convergent. The sum of 
the elements of the array which lie inside a variable closed curve 
approaches a limit as the curve recedes indefinitely in all directions. 
This limit is independent of the form of the variable curve, and it 
is called the sum of the given array. The sum of any absolutely 
convergent array may also be evaluated by rows or by columns. 
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170. An absolutely convergent double series may be replaced by a simple 
series formed from the same elements. It will be sufficient to show that the 
rectangles of the network (26) can be numbered in such a way that each rec- 
tangle has a definite number, without exception, different from that of any other 
rectangle. In other words, we need merely show that the sequence of natural 
numbers 


(32) 0, 1s rae DED Liye 


and the assemblage of all pairs of positive integers (i, k), where i20, k20, can 
be paired off in such a way that one and only one number of the sequence (32) 
will correspond to any given pair (i, k), and conversely, no number n corresponds 
to more than one of the pairs (i,k). Let us write the pairs (7, ) in order as 
follows: 

(0, 0), dd, 0), (9, 1), (2, 0), (i, 1), (0, 2), ae 


where, in general, all those pairs for which 1+ k= n are written down after 
those for which i + k <n have all been written down, the order in which those 
of any one set are written being the same as that of the values of 7 for the various 
pairs beginning with (n, 0) and going to (0, n). It is evident that any pair (i, x) 
will be preceded by only a finite number of other pairs. Hence each pair will 
have a distinct number when the sequence just written down is counted off 
according to the natural numbers. 

Suppose that the elements of the absolutely convergent double series 2Da;, are 
written down in the order just determined. Then we shall have an ordinary series 


(83) Goo + G10 + Goi + M20 + A11 + Mon +++ + Ano + An—-1,1+°:: 


whose terms coincide with the elements of the given double series. This simple 
series evidently converges absolutely, and its sum is equal to the sum of the given 
double series. It is clear that the method we have employed is not the only pos- 
sible method of transforming the given double series into a simple series, since 
the order of the terms of the series (83) can be altered at pleasure. Conversely, 
any absolutely convergent simple series can be transformed into a double series 
in an infinite variety of ways, and that process constitutes a powerful instrument 
in the proof of certain identities. * 

It is evident that the concept of double series is not essentially different from 
that of simple series. In studying absolutely convergent series we found that 
the order of the terms could be altered at will, and that any finite number of 
terms could be replaced by their sum without altering the sum of the series. 
An attempt to generalize this property leads very naturally to the introduction 
of double series. 


171. Multiple series. The notion of double series may be generalized. 
In the first place we may consider a series of elements a,,, with two 
subscripts m and n, each of which may vary from —o to +. 
The elements of such a series may be arranged in the rectangles of 
a rectangular network which extends indefinitely in all directions; 





*Tannery, Introduction & la théorie des fonctions dune variable, p. 67. 
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it is evident that it may be divided into four double series of the 
type we have just studied. 

A more important generalization is the following. Let us considei 
a series of elements of the type Ons, mg, «+, mp» Where the subscripts 
My, Mz, +++, m, may take on any values from 0 to + o, or from — « 
to + o, but may be restricted by certain inequalities. Although no 
such convenient geometrical form as that used above is available 
when the number of subscripts exceeds three, a slight consideration 
shows that the theorems proved for double series admit of immediate 
generalization to multiple series of any order p. Let us first sup- 
pose that all the elements 4, ,,,,...,m, are real and positive. Let S; 
be the sum of a certain number of elements of the given series, S, 
the sum of S; and a certain number of terms previously neglected, 
S; the sum of S, and further terms, and so on, the successive sums 
S,, Sy, ---, S,,--- being formed in such a way that any particular 
element of the given series occurs in all the sums past a certain one. 
If S, approaches a limit S as nm becomes infinite, the given series 
is said to be convergent, and S is called its swum. As in the case of 
double series, this limit is indepéndent of the way in which the 
successive sums are formed. 

If the elements of the given multiple series have different signs 
or are complex quantities, the series will still surely converge if the 
series of absolute values of the terms of the given series converges. 


172. Generalization of Cauchy’s theorem. The following theorem, 
which is a generalization of Cauchy’s theorem (§ 161), enables us to 
determine in many cases whether a given multiple series is conver- 
gent or divergent. Let f(x, y) be a function of the two variables « 
and y which is positive for all points (x, y) outside a certain closed 
curve [', and which steadily diminishes in value as the point (a, y) 
recedes from the origin.* Let us consider the value of the double 
integral f { f(z, y) dx dy extended over the ring-shaped region between 
I and a variable curve C’ outside I, which we shall allow to recede 
indefinitely in all directions; and let us compare it with the double 
series 3 f(m, n), where the subscripts m and » may assume any posi- 
tive or negative integral values for which the point (m, 7) lies out- 
side the fixed curve I. Then the double series converges if the double 
integral approaches a limit, and conversely. 





* All that is necessary for the present proof is that f(w,, y1) => /(e, ye) Whenever 
2X, and y,Z> Yo outside T. It is easy to adapt the proof to still more general 
aypotheses. — TRANS, 
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The linesa =0,2=+1,2=—+2,---andy=0,y=+tl1y=+2,::: 
divide the region between I and C into squares or portions of squares. 
Selecting from the double series the term which corresponds to that 
corner of each of these squares which is farthest from the origin, it 
is evident that the sum 3 f(m, ) of these terms will be less than the 
value of the double integral f [f(«, y) dx dy extended over the region 
between I and C. If the double integral approaches a limit as C 
recedes indefinitely in all directions, it follows that the sum of any 
number of terms of the series whatever is always less than a fixed 
number; hence the series converges. Similarly, if the double series 
converges, the value of the double integral taken over any finite 
region is always less than a fixed number; hence the integral 
approaches a limit. The theorem may be extended to multiple 
series of any order p, with suitable hypotheses; in that case the 
integral of comparison is a multiple integral of order p. 

As an example consider the double series whose general term is 
1/(m? 4+ n?)", where the subscripts m and m may assume all integral 
values from — o to + © except the valuesm=n=0. This series 
converges for w >1, and diverges for »S1. For the double integral 


<n ree 


extended over the region of the plane outside any circle whose 
center is the origin has a definite value if »>1 and becomes 
infinite if w<1 (§ 133). 
More generally the multiple series whose general term is 
ole eae ee ne 
(mi + m3 $$ mz)” 
where the set of values m, =m, =---=m, =0 is excluded, con. 
verges if 2u > p.* 


IlI. SERIES OF VARIABLE TERMS UNIFORM CONVERGENCE 


173. Definition of uniform convergence. A series of the form 
(35) Uo (L) + Uy (@) + +++ + u, (+--+, 
whose terms are continuous functions of a variable 2 in an inter- 


val (a, 6), and which converges for every value of @ belonging to 
that interval, does not necessarily represent a continuous function, 





*More general theorems are to be found in Jordan’s Cours d’ Analyse, Vol. I, p. 163. 
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as we might be tempted to believe. In order to prove the fact we 
need only consider the series studied in § 4: 


2 ye? 


a 
fedasaias Usenet 


x 
x? + 


ie ay? 





which satisfies the above conditions, but whose sum is discontinuous 
for x=0. Since a large number of the functions which occur in 
mathematics are defined by series, it has been found necessary to 
study the properties of functions given in the form of a series. The 
first question which arises is precisely that of determining whether 
or not the sum of a given series is a continuous function of the 
variable. Although no general solution of this problem is known, 
its study has led to the development of the very important notion 
of uniform converyence. 

A series of the type (35), each of whose terms is a function of x 
which is defined in an interval (a, 6), is said to be uniformly con- 
vergent in that interval if it converges for every value of x between 
a and 6, and if, corresponding to any arbitrarily preassigned positive 
number e¢, a positive integer N, independent of x, can be found such 
that the absolute value of the remainder R,, of the given series 


k,= Un 41 (€) + Un+2 (x) separ Un +p (2) arate 


is less than « for every value of ~2N and for every value of x 
which lies in the interval (a, 6). 

The latter condition is essential in this definition. For any pre- 
assigned value of x for which the series converges it is apparent 
from the very definition of convergence that, corresponding to any 
positive number «, a number N can be found which will satisfy 
the condition in question. But, in order that the series should con- 
verge uniformly, it is necessary further that the same number V 
should satisfy this condition, no matter what value of a be selected 
in the interval (a, 6). The following examples show that such is not 
always the case. Thus in the series considered just above we have 


1 
Ra@)— Ge ate when a2 QO. 
The series in question is not uniformly convergent in the inter- 
val (0,1). For, in order that it should be, it would be necessary 
(though not sufficient) that a number WN exist, such that 


di 
ara 
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for all values of x in the interval (0, 1), or, what amounts to the 


same thing, that 
1 


1 
— log = 
a So Se 
Whatever be the values of N and «, there always exist, however, 
positive values of x which do not satisfy this inequality, since the 
right-hand side is greater than unity. 
Again, consider the series defined by the equations 


Sit) = Td am Co c= CPP ay A ashy ei ee ry (Pea NOB, ES 


The sum of the first » terms of this series is evidently S,(#), which 
approaches zero as ” increases indefinitely. The series is therefore 
convergent, and the remainder R,,(7) is equal to —nze"”. In order 
that the series should be uniformly convergent in the interval (0, 1), 
it would be necessary and sufficient that, corresponding to any arbi- 
trarily preassigned positive number «, a positive integer NV exist such 
that for all values of n=N 


Cae ae, OR a 


But, if « be replaced by 1/n, the left-hand side of this inequality is 
equal to e~'/, which is greater than 1/e whenever n >1. Since e 
may be chosen less than 1/e, it follows that the given series is not 
uniformly convergent. 

The importance of uniformly convergent series rests upon the 
following property: 


The sum of a series whose terms are continuous functions of a 
variable x in an interval (a,b) and which converges uniformly in that 
interval, is itself a continuous function of x in the same interval. 


Let x» be a value of x» between a and 8, and let a) + h be a value 
in the neighborhood of x) which also les between a and db. Let 
be chosen so large that the remainder 


Te (2) = nts (@) a Un 49 (@) a ke 


is less than e/3 in absolute value for all values of x in the interval 
(4, 6), where ¢ is an arbitrarily preassigned positive number. Let F(@y 
be the sum of the given convergent series. Then we may write 


S(®) = $(@) + Ry (@), 


where (x) denotes the sum of the first » +1 terms, 


p(&) = ty (x) + uy (@) + +++ + u, (a). 
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Subtracting the two equalities 


I (@o) = (Ho) + Ry (Hp); 


S(&o + h) = $(@% +h) + R,(% +h), 
we find 


Fo + bh) — fo) =[b(@o + 2) — (20) ] + R,,(a@ + h) — R, (a). 


The number 7 was so chosen that we have 
c ” € 
| Bn (%0)|< 9 | Bn(%o + h)| <3" 


On the other hand, since each of the terms of the series is a continu- 
ous function of 2, (x) is itself a continuous function of x Hence 
a positive number 7 may be found such that 


| (a + 2) — $(%) |< 5 


whenever |/| is less than y. It follows that we shall have, a fortiori, 


| feo +b) — fla)| <3 5 


whenever |/| is less than ». This shows that f(a”) is continuous 
KOE We ae 


Note. It would seem at first very difficult to determine whether 
or not a given series is uniformly convergent in a given interval. 
The following theorem enables us to show in many cases that a 
given series converges uniformly. 


Let 

(36) Uy (H) + Uy (©) + +++ + UU, (H) +++: 
be a series each of whose terms is a continuous function of « in an 
interval (a, b), and let 

(37) Vie ae Es oe ty ES 
be a convergent series whose terms are positive constants. Then, 
if |u,|<M, for all values of x in the interval (a,b) and for all 
values of n, the first series (36) converges uniformly in the interval 
considered. 


For it is evident that we shall have 


| ee + Unga |S Maas tel ars ies 
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for all values of ~ between a and J. If N be chosen so large that 
the remainder R, of the second series is less than e for all values 
of m greater than N, we shall also have 


[eer Upacente 7 €; 


whenever n is greater than N, for all values of x in the interval (a, 6). 
For example, the series 


M,+™, sina + M,sin2a+---+ M,sinnxe+---, 
where M,, M@,, M2, --- have the same meaning as above, converges 
uniformly in any interval whatever. 
174. Integration and differentiation of series. 


Any series of continuous functions which converges uniformly in an 
interval (a, b) may be integrated term by term, provided the limits of 
integration are finite and lie in the interval (a, 6). 


Let x) and x, be any two values of x which lie between a and 8, 
and let N be a positive integer such that |R,(«)|< e for all values 
of x in the interval (a,b) whenever n2N. Let f(x) be the sum of 


~ the series 


F(®) = Uo (x) + my (@) +--+ u,(@)+---; 
and let us set 
ea) ey EH 2, x. 
D,= Hede — f wd — f tad ee f rude = fi Rete 
% 2) X Xo a 


The absolute value of D, is less than e| a, — x%o| whenever n2N. 
Hence D, approaches zero as n increases indefinitely, and we have 
the equation 


f fede =f uo(ayae + fi ma (o)de tant f U, (aw) da + +++, 


0 0 


Considering 2, as fixed and a, as variable, we obtain a series 


i w(t) de +--+ fu eax 4... 


which converges uniformly in the interval (a, 6) and represents a 
continuous function whose derivative is f(a). 
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Conversely, any convergent series may be differentiated term by term 
of the resulting series converges uniformly.* 


For, let 
S(®) = Uo (®) + uy (@) + +++ + uy, (@) +++ 


be a series which converges in the interval (a,b). Let us suppose 
that the series whose terms are the derivatives of the terms of the 
given series, respectively, converges uniformly in the same interval, 
and let ¢(«) denote the sum of the new series 


du , du du, 
ONG Rare trate een erence 


Integrating this series term by term between two limits a, and a, 
each of which lies between a and 8, we find 


fo @) de =u (@) — wo @)1 + Dea @) — a (ea)] + 


or 
Jf e@)ae =f) fe). 
This shows that (x) is the derivative of f(x). 
Kxamples. 1) The integral 
i — dit 


cannot be expressed by means of a finite number of elementary 
functions. Let us write it as follows: 


faa fF+f' —F ie = loge + f “= ae. 
oe x By ae 


The last integral may be developed in a series which holds for all 
values of x For we have 





Canal x x? grat 
s ee ee ee 








and this series converges uniformly in the interval from — R to + R, 
no matter how large R be taken, since the absolute value of any 








* It is assumed in the proof also that each term of the new series is a continuous 
function. The theorem is true, however, in general. — TRANS. 
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term of the series is less than the corresponding term of the con- 
vergent series 


Re-} 
if J plat Sits fos sleet 
It follows that the series obtained by term-by-term integration 
dae 1 Cs 
F@)=14+7 +579 ie 





converges for any value of 2 and represents a function whose deriva- 
tive is (e& —1)/a. 


2) The perimeter of an ellipse whose major axis is 2a and whose eccentricity 
is e is equal, by § 112, to the definite integral 
S= 4a f Vi — &sin?¢dd¢. 
0 


The product e* sin? ¢ lies between 0 and e2(<1). Hence the radical is equal to the 
sum of the series given by the binomial theorem 


pote SE a 1 il 
V1— esin?¢ = 1— —e?sin2?¢ — —— etsint¢ —--- 
? 2 ? 24 e 


_1.8.5-+-(2n — 8) 


een sin2g — 
2.4.6---2n : 





The series on the right converges uniformly, for the absolute value of each of 
its terms is less than the corresponding term of the convergent series obtained 
by setting sng =1. Hence the series may be integrated term by term; and 
since, by § 116, 


wid 





1.8.5--.(2n—-1) x 
sin2?¢d¢ = 
le A MEER i Meron: 


we shall have 





a x 1 3 5 
V1— e&sin2¢d¢ = {1 e ef Sgt 
a oe 2 4 64 256 


E em rye — of 


If the eccentricity e is small, a very good approximation to the exact value of the 
integral is obtained by computing a few terms. 
Similarly, we may develop the integral 


be a, 
if V1— sin? 6 do 
in a series for any value of the upper limit ¢. 


Finally, the development of Legendre’s complete integral of the first kind 
leads to the formula 


2n —1)7? 
ofarpealbaze pyit pete A+. +[F ee Pema. 








VILL, § 174] VARIABLE TERMS 367 


The definition of uniform convergence may be extended to series 
whose terms are functions of several independent variables. For 
example, let 


Uy (2X, Y) + Uy (2, y) are + Up (x, Y) +: 


be a series whose terms are functions of two independent variables x 
and y, and let us suppose that this series converges whenever the 
point (a, y) lies in a region R bounded by a closed contour C. 
The series is said to be uniformly convergent in the region R if, 
corresponding to every positive number «, an integer N can be found 
such that the absolute value of the remainder #, is less than e 
whenever m is equal to or greater than N, for every point (a, y) 
inside the contour C. It can be shown as above that the sum of 
such a series is a continuous function of the two variables x and 
y in this region, provided the terms of the series are all continu- 
ous in R. 

The theorem on term-by-term integration also may be generalized. 
If each of the terms of the series is continuous in R and if f(a, y) 
denotes the sum of the series, we shall have 


| [re needy =f [wee nazay+ [frac yandy + 
+f [rc rardy +, 


where each of the double integrals is extended over the whole inte- 
rior of any contour inside of the region R. 

Again, let us consider a double series whose elements are functions 
of one or more variables and which converges absolutely for all sets 
of values of those variables inside of a certain domain D. Let the 
elements of the series be arranged in the ordinary rectangular array, 
and let R, denote the sum of the double series outside any closed 
curve C drawn in the plane of the array. Then the given double 
series is said to converge uniformly in the domain D if correspond- 
ing to any preassigned number e, a closed curve K, not dependent 
on the values of the variables, can be drawn such that |R,| << for 
any curve C whatever lying outside of K and for any set of values 
of the variables inside the domain D. 

It is evident that the preceding definitions and theorems may be 
extended without difficulty to a multiple series of any order whose 
elements are functions of any number of variables. 
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Note. If a series does not converge uniformly, it is not always allowable to 
integrate it term by term. For example, let us set 
Sn (x) = nae", So(x) = 0, TE) Sin — Shei (Pee Who 2, 
The series whose general term is w, () converges, and its sum is zero, since S, (x) 
approaches zero as n becomes infinite. Hence we may write 
f(&) = 0 = Uy (&) + Ue (@) + +++ + Un(@)+-°°, 


whence f Fe f(c)dx =0. On the other hand, if we integrate the series term by 
term between the limits zero and unity, we obtain a new series for which the 
sum of the first n terms is 


which approaches 1/2 as its limit as n becomes infinite. 


175. Application to differentiation under the integral sign. The proof 
of the formula for differentiation under the integral sign given in 
§ 97 is based essentially upon the supposition that the limits 2, 
and X are finite. If X is infinite, the formula does not always hold. 
Let us consider, for example, the integral 


+o + 
me) =f ae 0 
0 


This integral does not depend on a, for if we make the substitu- 
tion y¥ = ax it becomes 


Coes 
sin 

F(a) =i/ L dy. 
0 g 


If we tried to apply the ordinary formula for differentiation to F(a), 


we should find 
+2 
F'(a@) =i cos ax da 
0 


This is surely incorrect, for the left-hand side is zero, while the 
right-hand side has no definite value. 

Sufficient conditions may be found for the application of the 
ordinary formula for differentiation, even when one of the limits 
is infinite, by connecting the subject with the study of series. Let 
us first consider the integral 


[ ee, 


0 


which we shall suppose to have a determinate value ($90). Let 
5 %, ++", @,, +++ be an infinite increasing sequence of numbers, all 
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greater than a), where a, becomes infinite with n. If we set 


i a, Ont 
t=] Aeyde, =f ear, Al peas, --. 


an 


the series 
U,+ U,+ Ue+-:-+U,4+--- 


converges and its sum is i jae J(«) dx, for the sum S,, of the first 1 terms 
is equal to fay ae. 

It should be noticed that the converse is not always true. 
If, for example, we set 


WC) COS iy SAU 5s) WiC nn war, IR y= T eens 


(n+1)3r 
tlh COs 7 da —= Oi 
nt 


Hence the series converges, whereas the integral ik “cos x dax ap- 
proaches no limit whatever as / becomes infinite. 

Now let f(x, a) be a function of the two variables « and @ which 
is continuous whenever x is equal to or erento than a and a lies 
in an interval (a), a,). If the integral i, Ce a)dx approaches a 
limit as 7 becomes infinite, for any value’ of a, that limit is a 
function of a, 


we shall have 


+0 

F(a) =|) S(a, «) dx, 
% 

which may be replaced, as we have just shown, by the sum of a 

convergent series whose terms are continuous functions of a: 


F(a) =U,(@) + U,(@) ++ +U,(@) Hoos 
U) (a) = f(®, a) da, U; (a) = ft a)dx, 


This function F(a) is continuous whenever the series converges uni- 
formly. By analogy we shall say that the integral Se” Fe, a) dx 
converges uniformly in the interval (a, a1) if, corresponding to any 
preassigned positive quantity «, a number N independent of a can 
be found such that is a) ds| < « whenever /2 N, for any value 
of a which lies in the interval (a), a).* If the integral converges 





* See W. F. Oscoop, Annals of Mathematics, 2d series, Vol. HI (1902), p. 129. — 
TRANS. 
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t 


uniformly, the series will also. For if a, be taken greater than NV, 


we shall have 
+a 
sf S(a, x) da 


hence the function F(a) is continuous in this case throughout the 





| Bal = sae) 





interval (a, @). 
Let us now suppose that the derivative @f/@a is a continuous 
function of « and a when 22a and aSa<q, that the integral 


+2 of 
i aa oe 


0 
has a finite value for every value of «& in the interval (a, a1), and 
that the integral converges uniformly in that interval. The integral 
in question may be replaced by the sum of the series 


ie oF de = Vo(a) + Vila) +~- -+V,(a) +-: 


ata) n+1 O 
ey cL ae, tesy Ve = L ae, 


The new series converges uniformly, and its terms are equal to the 
corresponding terms of the preceding series. Hence, by the theorem 
proved above for the differentiation of series, we may write 


+0 
F'(@) =i oF a 


In other words, the formula for differentiation under the integral sign 
still holds, provided that the integral on the right converges uniformly. 

The formula for integration under the integral sign (§ 123) also 
may be extended to the case in which one of the limits becomes 
infinite. Let f(, x) be a continuous function of the two variables 
ganda, 10re2 G5, a,=a= a4. Lf the integral [,°~ J (x, a) dx is uni- 
formly convergent in the interval (a, &), we shall have 


(A) i as re es f hoe of on ferocleten 


9 


where 


To prove this, let us first select a number 2 > a; then we shal 
have 


(B) il <7 i wien af bee ile fio dex 
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As 1 increases indefinitely the right-hand side of this equation 
approaches the double integral 


a, +a 
i da f S(x, a) dx, 


for the difference between these two double integrals is equal to 


if Cie f Oar w) dz, 


Suppose NV chosen so large that the absolute value of the integral 
1s: a)dx is less than e whenever / is greater than N, for any 
value of @ in the interval (a, a,). Then the absolute value of the 
difference in question will be less than e|a, — a |, and therefore it 
will approach zero as / increases indefinitely. Hence the left-hand 
side of the equation (B) also approaches a limit as 7 becomes infi- 
nite, and this limit is represented by the symbol 


+0 77%, 
if da | f(a, ade. 
% % 
This gives the formula (A) which was to be proved.* 
176. Examples. 1) Let us return to the integral of § 91: 


F(a) hon gan SINE bs 


where a is positive. The integral 


+2 ; 
-f e-¢* sin x dx, 
0 





* The formula for differentiation may be deduced easily from the formula (A). For, 
suppose that the two functions f(x, a) and fg (x, @) are continuous for a<a<ay, 
a > do; that the two integrals F(a) = f,* “f(«, a) dx and (a) = i a Sa (w, a) du have 
finite values; and that the latter conver ges uniformly in the interval (@, @1). From 
the formula (A), if @ lies in the interval (a, a1), we have 


a +a +20 a 
(h auf Hi CA Cke =i de i Su (x, u) du, 
x UW ery a 


where for distinctness @ has been replaced by wu under the integral sign. But this 
formula may be written in the form 


foe au= f Ale, a) ae — f T° Fe, ao) de = F(a) — F(a), 


whence, taking the derivative of each side with respect to @, we find 


F(a) = €(@). 
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obtained by differentiating under the integral sign with respect to a, converges 
aniformly for all values of a greater than an arbitrary positive number k. For 


+0 } 
if e-% gin & dx 
1 


and hence the absolute value of the integral on the left will be less than e for all 
values of w greater than k, if | > N, where N is chosen so large that ketN > 1/e 
It follows that 


we have 
+a 1 
“ad Cnet = — 65th, 
1 a 








+0 
04a) = =| e-# sin & da. 


The indefinite integral was calculated in § 119 and gives 


pe se PO Se(COS ee CRIES oe ak 
F(a) =| 1+ a? 0 “ta ae 








whence we find 

F(a) = C —arctana, 
and the constant C may be determined by noting that the definite integral F(a) 
approaches zero as w becomes infinite. Hence C = 2/2, and we finally find the 
formula 


+0 : 
(88) e~ aw SDF ay — are tan i : 
R He a 


This formula is established only for positive values of a, but we saw in § 91 that 
the left-hand side is the sum of an alternating series whose remainder R,, is always 
less than 1/n. Hence the series converges uniformly, and the integral is a con- 
tinuous function of a, even for ~=0. As @ approaches zero we shall have in 
the limit 


{COM 
(39) sin x i La 
3 x 2 


2) If in the formula 
+2 
if e-@ da — VY 
0 2 





of § 184 we set x = y Va, where a is positive, we find 
+ 0 
(40) Wk ee dy = VE a7, 
0 


and it is easy to show that all the integrals derived from this one by successive 
differentiations with respect to the parameter a@ converge uniformly, provided 
that @ is always greater than a certain positive constant k. From the preceding 
formula we may deduce the values of a whole series of integrals : 


f + 00 
is y? eer dy = VE oa, 
92 


0 





+ 20 1.3 
4 e-—ay2 ak Sa ehe = 
(41) ih yt ear dy = —— Vaa-§, 
Aas roe 
Peers ‘ 1.8.5--.(2n —1) 2n+) 
AW Neat pp fy gaa eee re NR = 
Lf, vite ett ay On) Vea Me. 
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By combining these an infinite number of other integrals may be evaluated. 
We have, for example, 


fe ## cos2py dy = ie emda] 1 — cP" se $(— a 


+00 
= [re ray— [en OUP ay 4... 
i ia 


ae 2n 
teat)? et OE dy + su. 
if 1,2-«-2n 


All the integrals on the right have been evaluated above, and we find 


+o Ps 2 —3 
ab e- er cos 2py dy = 1 4/# (28) va a? 
0 NCE Ae eiig 3 2 


(26y"_ Vz1,8.5-+-(@n—1) me 
WaPAowio oor} 2) Qn a 





A= 1) 





or, simplifying, 
+0 ie B2 
(42) if e- ¢¥” cos 2By dy = ae CCI 
0 2 Na 


EXERCISES 


1. Derive the formula 


1 
ais =e 





” an (log x)"] =1+ S,loga cares 5 (log H)2 feet ee (log x)”, 


where S, denotes the sum of the products of the first n natural numbers taken 7 
at a time. [Murruy. ] 
[Start with the formula 
2 () w)2 n (] w)n 
a = DAs eek Cee ee] 


arta —gr! 14+ qaloger 
[1+ oer Pyose 


and differentiate n times with respect to x.] 


2. Calculate the value of the definite integral 


+0 
Cm ee 
ik a ae 
a 


by means of the formula for differentiation under the integral sign. 





3. Derive the formula 


+0 2 
a 
r= [ ge de eae 
2 
0 


[First show that dI/da = — 2I.] 
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4. Derive the formula 


by making use of the preceding exercise. 


5. From the relation 


++ 0% 
4 - : we x2 e- 9% dr 
0 
derive the formule 
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CHAPTER IX 


POWER SERIES TRIGONOMETRIC SERIES 


In this chapter we shall study two particularly important ciasses 
of series— power series and trigonometric series. Although we shall 
speak of real variables only, the arguments used in the study of 
power series are applicable without change to the case where the 
variables are complex quantities, by simply substituting the expres- 
sion modulus or absolute value (of a complex variable) for the expres- 
sion absolute value (of a real variable).* 


I. POWER SERIES OF A SINGLE VARIABLE 


177. Interval of convergence. Let us first consider a series of the form 

(1) Ag PAX AX? so A,X to, 
where the coefficients Aj, 4, A,, --- are all positive, and where 
the independent variable X is assigned only positive values. It is 
evident that each of the terms increases with X. Hence, if the 
series converges for any particular value of X, say X,, it converges 
a fortiori for any value of X less than X,. Conversely, if the series 
diverges for the value X,, it surely diverges for any value of X 
greater than X,. We shall distinguish the following cases. 

1) The series (1) may converge for any value of X whatever. 
Such is the case, for example, for the series 


xX Xe ate 
Se eS rar oat a 





2) The series (1) may diverge for any value of X except X = 0 
The following series, for example, has this property: 
Te Heh Cr oe Sone), Bn ou ponte oes cs by 


3) Finally, let us suppose that the series converges for certain 
values of X and diverges for other values. Let X, be a value of X 
for which it converges, and let X, be a value for which it diverges. 





* See Vol. II, §§ 266-275. — TRANS. 
875 
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From the remark made above, it follows that X, is less than X,. The 
series converges if X¥ < X,, and it diverges if X>X,. The only 
uncertainty is about the values of X between X, and X,. But ali 
the values of X for which the series converges are less than X,, and 
hence they have an upper limit, which we shall call R. Since all the 
values of X for which the series diverges are greater than any value 
of X for which it converges, the number R is also the lower limit of 
the values of X for which the series diverges. Hence the series (1) 
diverges for all values of X greater than R, and converges for all values 
of X less than R. It may either converge or diverge when X = R. 
For example, the series 


A te EAE EEE Goo BE OO 5c 


converges if X <1, and diverges if X21. In this case R =1. 
This third case may be said to include the other two by suppos- 
ing that R may be zero or may become infinite. 
Let us now consider a power series, i.e. a series of the form 


(2) G +ayc+a.u7>+---+a,4"+---, 


where the coefficients a, and the variable « may have any real values 
whatever. From now on we shall set 4;=|a,|,X =|a|. Then the 
series (1) is the series of absolute values of the terms of the series (2). 
Let R be the number defined above for the series (1). Then the 
series (2) evidently converges absolutely for any value of x between 
— Rand + R, by the very definition of the number R. It remains 
to be shown that the series (2) diverges for any value of x whose 
absolute value exceeds R. This follows immediately from a funda- 
mental theorem due to Abel: * 


If the series (2) converges for any particular value x, it converges 
absolutely for any values of x whose absolute value is less than | ao |. 


In order to prove this theorem, let us suppose that the series (2) 
converges for x = x, and let M be a positive number greater than 
the absolute value of any term of the series for that value of 2. 
Then we shall have, for any value of n, 


Ag | ao |" = M, 
and we may write 


m(m —1) 
We} 





* Recherche sur la série 1,+ He + O23 (atereieren 
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It follows that the series (1) converges whenever X < |x|, which 
proves the theorem. 

In other words, if the series (2) converges for # = a, the series (1) 
of absolute values converges whenever X is less than |”)|. Hence 
|w| cannot exceed R, for R was supposed to be the upper limit of 
the values of X for which the series (1) converges. 

To sum up, given a power series (2) whose coefficients may have 
either sign, there exists a positive number R which has the follow- 
ing properties: The series (2) converges absolutely for any value of x 
between — R and + R, and diverges for any value of x whose absolute 
value exceeds R. The interval (— R, + R) is called the interval of 
convergence. This interval extends from — oo to +o in the case in 
which R is conceived to have become infinite, and reduces to the 
origin if R=0. The latter case will be neglected in what follows. 

The preceding demonstration gives us no information about what 
happens when « = R orx=—R. The series (2) may be absolutely 
convergent, simply convergent, or divergent. For example, R=1 
for each of the three series 


1+2 f+ ar+--- pa ™+---, 


x x a” 
1+ 5 +> Ria tare 6 ae OO Rr 
ie a a” 
dictqatt rga ain sting tii at, 


for the ratio of any term to the preceding approaches & as its limit 
in each case. The first series diverges for x=+1. The second 
series diverges for x =1, and converges for x = —1. The third con- 
verges absolutely for « = +1. 

Note. The statement of Abel’s theorem may be made more general, 
for it is sufficient for the argument that the absolute value of any 
term of the series 

Gy + A, % +--+ + 4,25 +°°° 
be less than a fixed number. Whenever this condition is satisfied, 
the series (2) converges absolutely for any value of « whose absolute 
value is less than |x|. 


The number R is connected in a very simple way with the number w defined 
in § 160, which is the greatest limit of the sequence 


A, V Ao, VAs, EC | VAn) 
For if we consider the analogous sequence 


AX Agkey Ages, ee EVAR, pads 
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it is evident that the greatest limit of the terms of the new sequence is wX. The 
sequence (1) therefore converges if X <1/w, and diverges if X > 1/w; hence 
18, YB 


178. Continuity of a power series. Let f(#) be the sum of a power 
series which converges in the interval from — F& to + R, 

(3) S(@) = M+ 18 + +a, B" Posy 
and let R' be a positive number less than R. We shall first show 
that the series (3) converges uniformly in the interval from — R'! 
to +R'. For, if the absolute value of a is less than R', the 
remainder &,, 

li, = ae ete to eg ale Op, Aenean dE ax 

of the series (3) is less in absolute value than the remainder 


YD (oman RS, ee Oh RA 


of the corresponding series (1). But the series (1) converges for 
X = R', since R'< R. Consequently a number N may be found 
such that the latter remainder will be less than any preassigned 
positive number e whenever n2N. Hence|R,|<« whenever n2N 
provided that |a|< R'. 

It follows that the sum f(a) of the given series is a continuous 
function of « for all values of x between —Rand+R. For, let xo 
be any number whose absolute value is less than R. It is evident 
that a number R' may be found which is less than R and greater 
than ||. Then the series converges uniformly in the interval 
(— R', + R'), as we have just seen, and hence the sum f(x) of the 
series is continuous for the value a, since 2, belongs to the interval 
in question, 

This proof does not apply to the end points + R and — R of the 
interval of convergence. The function /(#) remains continuous, 
however, provided that the series converges for those values. 
Indeed, Abel showed that if the series (3) converges for x = R, its 
sum for x = Ris the limit which the sum f(a) of the series approaches 
as © approaches R through values less than R.t 

Let S be the sum of the convergent series 


S=a+aR+a,R?4---+a,R"+--., 





*This theorem was proved by Cauchy in his Cowrs d’ A nalyse. It was rediscovered 
by Hadamard in his thesis. 

t As stated above, these theorems can be immediately generalized to the case of 
series of imaginary terms. In this case, however, care is necessary in formulating 
the generalization. See Vol. II, § 266.— Trans. 
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and let » be a positive integer such that any one of the sums 
Geers, Oy ROY? Sanus e2, 
Cgeghe ean an REE, 
is less than a preassigned positive number e. If we set 2 = RO, and 


then let 6 increase from 0 to 1, x will increase from 0 te R, and we 
shall have 


S(@) = f(OR) = a) + a, OR + a, PR? +---+4,0"R™ +--+, 
If m be chosen as above, we may write 
S—f(@) = 4, R(1— 0) + ag hk? 1 — 67) +---4+ a, RA — 6") 
(4) Gye yh Ss ba, ROT? fw. 


1 1 
— ahs Fa a Pte) ==. Ria eas OME OF AR? eee 


and the absolute value of the sum of the series in the second line can- 
not exceed «. On the other hand, the numbers 6"+!, 9"+?,..., @r+? 
form a decreasing sequence. Hence, by Abel’s lemma proved in § 75, 
we shall have 


Nason, \caaasled cota =f = ae CeO ee lee <a Or+1e eee 


It follows that the absolute value of the sum of the series in the 
third line cannot exceed «. Finally, the first line of the right-hand 
side of the equation (4) is a polynomial of degree » in 6 which 
vanishes when 9=1. ‘Therefore another positive number y may be 
found such that the absolute value of this polynomial is less than e 
whenever 6 lies between 1— y and unity. Hence for all such values 
of 6 we shall have 





Si — f(x)| <I en 


But ¢ is an arbitrarily preassigned positive number. Hence f(x) 
approaches S as its limit as # approaches R. 

In a similar manner it may be shown that if the series (3) con- 
verges for x = — R, the sum of the series for x = — R is equal to 
the limit which f(x) approaches as x approaches — R through values 
greater than — R. Indeed, if we replace x by — az, this case reduces 
to the preceding. 


An application. This theorem enables us to complete the results of § 168 
regarding the multiplication of series. Let 


(6) S =u tu tuetess +Unters, 
(6) SH + y+ 2+ ++°+ M+ -°: 


be two convergent series, neither of which converges absolutely. The series 


(7) Ug Vg + (UoV1 + U1Vo) + +++ + (Won + +++ + Uno) + °°: 
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may converge or diverge. If it converges, its sum % is equal to the product of 
the sums of the two given series, i.e. 2 = SS’. For, let us consider the three 
power series 

F(&) = Uo + Ue + oes + Una" +++, 

P(L) = Vo + V1H Fv + Un beer, 

Y(@) = Uo Vo + (Wo + U1 %0)e + +++ + (Won + 2+ + Uno)” + 


Each of these series converges, by hypothesis, when x =1. Hence each of them 
converges absolutely for any value of « between —1 and +1. For any such 
value of x Cauchy’s theorem regarding the multiplication of series applies and 
gives us the equation 


(8) S(@) o(@) = ¥(@). 


By Abel’s theorem, as x approaches unity the three functions f(z), ¢(x), Y(x) 
approach S, 8S’, and =, respectively. Since the two sides of the equation (8) 
meanwhile remain equal, we shall have, in the limit, 2 = SS’. 

The theorem remains true for series whose terms are imaginary, and the proof 
follows precisely the same lines. z 


179. Successive derivatives of a power series. If a power series 
S(@) = 4% + a,x +. 2? -f- + + Gg" oe 


which converges in the interval (— R, + R) be differentiated term 
by term, the resulting power series 


(9) a,+2a,7+---+na,a"-14.--- 


converges in the same interval. In order to prove this, it will be 
sufficient to show that the series of absolute values of the terms of 
the new series, 

AyAOo AS tech AK ete 


where A,=|a,| and X = |x|, converges for X< R and diverges for 
AOS lite 

For the first part let us suppose that X < R, and let R' be a num- 
ber between X and R, X<Rk'<R. ‘Then the auxiliary series 


i Oe 6 BY Dye 
1.22, 80. ey 


converges, for the ratio of any term to the preceding approaches 
X/R', which is less than unity. Multiplying the successive terms 
of this series, respectively, by the factors 


A, R', A,R", ee A,R", ee 
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each of which is less than a certain fixed number, since R!< R, we 
obtain a new series 


A, +2A,X +---+nA,X"-!14... 


which also evidently converges. 
The proof of the second part is similar to the above. If the series 


A, + 2A,X, +++: +nA, Xp +.-., 
where X, is greater than R, were convergent, the series 
A,X, + 2A,X?4.---4+nA, XT +. 


would converge also, and consequently the series Sax" would con- 
verge, since each of its terms is less than the corresponding term of 
the preceding series. Then R would not be the upper limit of the 
values of X for which the series (1) converges. 

The sum /,() of the series (9) is therefore a continuous function 
of the variable x inside the same interval. Since this series con- 
verges uniformly in any interval (— R’, + R'), where R'< R, f, (a) 
is the derivative of f(~) throughout such an interval, by § 174. 
Since R' may be chosen as near R as we please, we may assert that 
the function f(#) possesses a derivative for any value of « between 
—Rand + R, and that that derivative is represented by the series 
obtained by differentiating the given series term by term :* 


(10) Sx) = a + 2age +--+ na,a"-1+---, 
Repeating the above reasoning for the series (10), we see that f(a) 
has a second derivative, 
F'"(x) = 2a, + Gage +---+ n(n —1)a,u"-? +--., 
and so forth. The function f(x) possesses an unlimited sequence of 
derivatives for any value of x inside the interval (— R, + R), and 
these derivatives are represented by the series obtained by differen- 
tiating the given series successively term by term: 
Ci fe) = 1.2 na, 2.3---n(n+1)a,,,0+--°. 
If we set x = 0 in these formule, we find 
" 0) 
a= f(0), a, = f'(0), a = ’ teey 


or, in general, 
7 FO) y 


Sten aoe en 





* Although the corresponding theorem is true for series of imaginary terms, the 
proof follows somewhat different lines. See Vol. II, § 266.— Trans. 
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The development of f(x) thus obtained is identical with the develop- 
ment given by Maclaurin’s formula: 


S@) =FO) FG a f'O) +45 a TO) tne batt omsaael vate tar oe 


The coefficients a, a, -°:, 4, °*: are equal, except for certain 
numerical factors, to the values of the function f(x) and its succes- 
sive derivatives fora =0. It follows that no function can have two 
distinct developments in power series. 

Similarly, if a power series be integrated term by term, a new 
power series is obtained which has an arbitrary constant term and 
which converges in the same interval as the given series, the given 
series being the derivative of the new series. If we integrate again, 
we obtain a third series whose first two terms are arbitrary; and so 
forth. 


Examples. 1) The geometrical progression 
1—a+a?—2%+4.--+4+(—1)"2"+ 
whose ratio is — x, converges for every value of x between —1 and 
+1, and its sum is1/(1+ x). Integrating it term by term between 
the limits 0 and x, where |a| <1, we obtain again the development 
of log(1 + x) found in § 49: 


¢3 ne 
log d+ a)=7- += —---+(-1) 





This formula holds also for « =1, for the series on the right con- 
verges when « =1. 


2) For any value of « between —1 and +1 we may write 


i 
Wats gi 





=1— 2? + at — a +...4 (—1)¥'a™ + 


Integrating this series term by term between the limits 0 and a, 
where |a| <1, we find 
a? a pen+l 


x a a 
ATO Lan tig ogee oa (—1y" 





Since the new series converges for 2 = 1, it follows that 


Bigs i ne 1 n 1 
Pe Se 
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3) Let F(a) be tne sum of the convergent series 
m m(m — 


F(a) =14 a2 + LOU eM ea EA eat i pe 


r iI ieee Bie 


where m is any number whatever and |z|<1. Then we shall have 


ee to aN oe Uy da ee 
Fa) =m] 14%=4 Ss a te Gee OI aE Ta Pay 
Let us multiply each side by (1+ 2) and then collect the terms in 
like powers of x. Using the identity 


(aE) Pele Para Gos es CO Die Mae aCe Pl) 











2---(p—1) 1.2-.-p La2 ap 
which is easily verified, we find the formula 
GREE SATE eau al ca ap ae ies ae 
1 dne2 
igs 1)---(m—p+1 ee 
1.2---p 


C (1+ x) F'(@) = mF(a). 
From this result we find, successively, 
Fi) _ _m 
F(«) ane x 
log [F(x)] = mlog (1+ x) + log dc, 








or 
F(a) = C(1+ 2). 


To determine the constant C we need merely notice that F(0) =1. 
Hence C=1. This gives the development of (1+ x)” found in § 50: 


Rabe m(m —1)-.-(m—p +1), 
(1+ 2) =1+F2+-. nig Bee: 


4) Replacing x by — # and m by —1/2 in the last formula above, 
we find 











uh = Peer LON yg Lede Os ee —1) en 

Sf Ee Oe OT OE Oe als 
This formula holds for any value of « between —1 and +1.  Inte- 
grating both sides between the limits 0 and a, where |x|<1, we 
obtain the following development for the arcsine: 


Noha, Biret ols oo, 1.od <- (Zn—1) at! 
eC Var aes Sa Olle 1. ah ora Gasol On aA 
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180. Extension of Taylor’s series. Let f(a) be the sum of a power 
series which converges in the interval (— Rk, + R), a) a point inside 
that interval, and z+ another point of the same interval such 
that |a)|+|2|<R. The series whose sum is f(a +h), 


Ay + Ay (ay + h) + G2(Xp + h)? + +++ + a,(% +h)” + 


may be replaced by the double series obtained by developing each 
of the powers of (a +) and writing the terms in the same power 
of h upon the same line: 


MU + 4% + Get te+-+ A,X fees. 
+ ah + 2agah +--+ m 4,00 7h +... 


(12) Pra he pet 


This double series converges absolutely. For if each of its terms 
be replaced by its absolute value, a new double series of positive 
terms is obtained : 


Ay + Ai|a%|+ Aslam? +---+ A,,|%o|" fe tag 
+A,|h|+2A,|a||A|+---+ mn  A,| a ]A] +--- 

13 —1 
oe + A,|h |? $e BERD 4 agit 
+ Ss) jeer Siral'ei shin eth €ieis) Siete: icole) ei aihaile eimlavecoKer ele 


If we add the elements in any one column, we obtain a series 
Ay t+ A,[|%| + [2] ]+---+ A,[|%|+]21]" + 


which converges, since we have supposed that |2)|+|h|<R. Hence 
the array (12) may be summed by rows or by columns. Taking 
the sums of the columns, we obtain f(z)+h). Taking the sums 
of the rows, the resulting series is arranged according to powers of 
h, and the coefficients of h, h?,--- are f'(a), f"(@)/2!, +++, respec- 
tively. Hence we may write 





(14) fe + h) = f(a) + Ff'(a) + are ca ee) ce 
if we assume that || < R —|a,|. 

This formula surely holds inside the interval from % — R + |x| 
to m+R —|*ol; but it may happen that the series on the right 
converges in a larger interval. As an example consider the function 
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(1+ 2)", where m is not a positive integer. The development 
according to powers of x holds for all values of x between —1 and 
+1. Let x be a value of « which lies in that interval. Then we 
may write 


+a)" = (14 %+2—2)"=(14+ %)"(1+ 2)", 
where 
_ b= hy 


velba 


R 





We may now develop (1+ 2)” according to powers of z, and this 
new development will hold whenever |z|< 1, i.e. for all values of « 
between —1l and 1+ 2z,. If x, is positive, the new interval will be 
larger than the former interval (—1,+1). Hence the new formula 
enables us to calculate the values of the function for values of the 
variable which lie outside the original interval. Further investiga- 
tion of this remark leads to an extremely important notion, — that 
of analytic extension. We shall consider this subject in the second 








w 
~ 


volume. 


Note. It is evident that the theorems proved for series arranged 
according to positive powers of a variable x may be extended immedi- 
ately to series arranged according to positive powers of x — a, or, 
more generally still, to series arranged according to positive powers 
of any continuous function ¢(@) whatever. We need only consider 
them as composite functions, ¢(#) being the auxillary function. 
Thus a series arranged according to positive powers of 1/z con- 
verges for all values of « which exceed a certain positive constant in 
absolute value, and it represents a continuous function of «x for all 
such values of the variable. The function Va? — a, for example, may 
be written in the form + a#(1— a fa)? The expression (1 — a /x?) 
may be developed according to powers of 1/x? for all values of x 
which exceed Va in absolute value. This gives the formula 


ime 1293 Ha 2p Sy ar 
Pye age an 2.4.6---2p gep-l 9 








1 

res pee 
a — a= %— 5 
which constitutes a valid development of V x? — a whenever x > Va. 
When xz < — Va, the same series converges and represents the func 
tion — Va?— a. This formula may be used advantageously to obtain 
a development for the square root of an integer whenever the first 


perfect square which exceeds that integer is known. 
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181. Dominant functions. The theorems proved above establish a 
close analogy between polynomials and power series. Let (—7, +7) 
be the least of the intervals of convergence of several given power 
series fi (x), fo(@), ++) Sn(@): When |x|< 7, each of these series 
converges absolutely, and they may be added or multiplied together 
by the ordinary rules for polynomials. In general, any integral poly- 
nomial in f,(«), fo(&), ---,f,(“) may be developed in a convergent 
power series in the same interval. 

For purposes of generalization we shall now define certain expres- 
sions which will be useful in what follows. Let f(x) be a power 
series 

F(@) = My + 0 + Od? +--+ + a, 2" +>--, 
and let $(w) be another power series with positive coefficients 
$(x) = a + Gyo Gee + +--+ a, 2" +>: 


which converges in a suitable interval. Then the function ¢(2) is 
said to dominate* the function f(x) if each of the coefficients a, is 
greater than the absolute value of the corresponding coefficient of 


f(): 


| | <a; |a,| << Csi, OG, |@,| amor 
Poincaré has proposed the notation 


S(®) < $@) 
to express the relation which exists between the two functions f(x) 
and (a). 

The utility of these dominant functions is based upon the fol- 
lowing fact, which is an immediate consequence of the definition. 
Let P(a, a, ---, a,) be a polynomial in the first » +1 coefficients 
of f(~) whose coefficients are all real and positive. If the quanti- 
tiles a, a, ---, @, be replaced by the corresponding coefficients of 
(x), it is clear that we shall have 


|P(a, Ay, *"", @,) |S B®, Qe eens Qs 
For instance, if the function $(7) dominates the function I); 
the series which represents [4(«)]? will dominate [ f(x) ]?, and so 
on. In general, [¢(2) ]” will dominate [f(x)}. Similarly, if d and 


, are dominant functions for f and f,, respectively, the product $4, 
will dominate the product ff,; and so forth. 





*This expression will be used as a translation of the phrase ‘‘ @(x) est majorante 


pour la fonction /(«).”” Likewise, ‘‘dominant functions” will be used for “ fonctions 
majorantes.’’ — TRANS. 
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Given a power series /(”) which converges in an interval (—- R, + R), 
the problem of determining a dominant function is of course indeter- 
minate. But it is convenient in what follows to make the domi- 
aant function as simple as possible. Let 7 be any number less than 
R and arbitrarily near R. Since the given series converges for x = 7, 
the absolute value of its terms will have an upper limit, which we 
shall call @. Then we may write, for any value of n, 


AVF SM, HOPS wla |i An es uf 


wen 


Hence the series 





whose general term is M(a"/r"), dominates the given function f(2). 
This is the dominant function most frequently used. If the series 
j(«) contains no constant term, the function 


M 
eer e e ih 
5 eS 

7 


may be taken as a dominant function. 

It is evident that 7 may be assigned any value less than R, and 
that M decreases, in general, with ry. But M can never be less than 
A,. If A, is not zero, a number p less than R can always be found 
such that the function A,/(1 — #/p) dominates the function f(z). 
For, let the series 


2 n 
M+Mi+MG+--4+Mo4-.., 


where M > 4A,, be a first dominant function. If p be a number less 
than rA,/M and n 21, we shall have 


eee Veet ee Ph Vea 
Jano"| =laur"| x (5) <d (E) 


whence |a,,p"|< Ay. On the other hand, |a,|= 4). Hence the series 
ie e 
Ay + Ape Apts + 4a t = 
dominates the function f(x). We shall make use of this fact pres- 


ently. More generally still, any number whatever which is greater 
than or equal to A, may be used in place of M. 
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It may be shown in a similar manner that if a) = 0, the function 





3 
12 
P 


He 


is a dominant function, where » is any positive number whatever. 


Note. The knowledge of a geometrical progression which dominates the func- 
tion f(z) also enables us to estimate the error made in replacing the function 
f(a) by the sum of the first n + 1 terms of the series. If the series M/(1 — /r) 
dominates f(x), it is evident that the remainder 


On 4. 0e +) SF Oy pert 2 Se eee 


of the given series is less in absolute value than the corresponding remainder 
grt gnt2 
u(2o Soe) a 
of the dominant series. It follows that the error in question will be less than 


Gl ss 


[== 
os 





M 





182. Substitution of one series in another. Let 
(15) 2=fY) = amt ny tot ay te 


be a series arranged according to powers of a variable y which con- 
verges whenever |y|< Rk. Again let 


(16) y=o(@)=b +b 4+---+b,0"+--- 


be another series, which converges in the interval (—7,+4 7). If 
y, y’, y®, +>» im the series (15) be replaced by their developments in 
series arranged according to powers of a from (16), a double series 


M+ aybo + ae be +---+ a, teres 

(17) + a,b,% + 2a, bod, x +---+ na, 0 ba +--- 
+ a,b, x0 of Ay (OF =f 2b )b.) x? SE eee eee cesamecte ce 

nia: RUA Winstone wt A RR Tacs. Kan oR naa RR, ee 


is obtained. We shall now investigate the conditions under which 
this double series converges absolutely. In the first place, it is 
necessary that the series written in the first row, 


A + ab) +a +---, 
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should converge absolutely, i.e. that |d)| should be less than R.* This 
condition is also sufficient. For if it is satisfied, the function $(z) 
will be dominated by an expression of the form m/(1 — «/p), where 
m 18 any positive number greater than |4,| and where p< 7. We 
may therefore suppose that m is less than R. Let R' be another 
positive number which lies between m and R. Then the function 
J(y) is dominated by an expression of the form 





If y be replaced by m/(1 — #/p) in this last series, and the powers 
of y be developed according to increasing powers of x by the binomial 
theorem, a new double series 


MEPL Ee LO ie ee 
ais a as Gy a 


Mm x m\” a 
+M a eee a) ae 


(18) 


is obtained, each of whose coefficients is positive. and greater than 
the absolute value of the corresponding coefficients in the array (17), 
since each of the coefficients in (17) is formed from the coefficients 
Qo) M1) Aq,+++, By, b1, b2,--- by means of additions and multiplications 
only. The double series (17) therefore converges absolutely pro- 
vided the double series (18) converges absolutely. If a be replaced 
by its absolute value in the series (18), a necessary condition for abso- 
lute convergence is that each of the series formed of the terms in any 
one column should converge, i.e. that |w| <p. If this condition be 
satisfied, the sum of the terms in the (m + 1)th column is equal to 
mm 
Dt = | «| 
(1 p ) 
Then a further necessary condition is that we should have 
m < (1 = A), 
or 


(19) Elaita): 





* The case in which the series (15) converges for y = J? (see § 177) will be neglected 
in what follows. —TRANS. 
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Since this latter condition includes the former, |a| <p, it follows 
that it is a necessary and sufficient condition for the absolute con- 
vergence of the double series (18). The double series (17) will 
therefore converge absolutely for values of « which satisfy the 
inequality (19). It is to be noticed that the series ¢(«) converges 
for all these values of x, and that the corresponding value of y is 
less than R!' in absolute value. For the inequalities 





L m 
$(@)| <— ll ci 


) 
ee eta 
p 


necessitate the inequality |¢(x)|< R'. Taking the sum of the series 
(17) by columns, we find 


ay + a,6(€) + a [o(a)P+---+4,[o@)]"+---, 


that is, f[¢(x)]. On the other hand, adding by rows, we obtain a 
series arranged according to powers of x Hence we may write 


(20) f[ b(w)] = % tee + ca? +--+ 6,0" +--+, 
where the coefficients ¢), ¢,, c.,--- are given by the formule 


Cy = Ay + Ob) + O20h +++ + 4,66 +->:, 
(21) Cy = 4b, + 2agb,b) +--+ + na, 31d, +---, 

Cy = Ab, + ag (D3 + 2bob,) + ---, 
which are easily verified. 

The formula (20) has been established only for values of 2 which 
satisfy the inequality (19), but the latter merely gives an under 
limit of the size of the interval in which the formula holds. It may 
be valid in a much larger interval. This raises a question whose 
solution requires a knowledge of functions of a complex variable. 
We shall return to it later. 


Special cases. 1) Since the number R! which occurs in (19) may 
be taken as near & as we please, the formula (20) holds whenever x 
satisfies the inequality |~|<p(1—m/R). Hence, if the series (15) 
converges for any value of y whatever, R may be thought of as infinite, 
p may be taken as near 7 as we please, and the formula (20) applies 
whenever |x| <7, that is, in the same interval in which the series 
(16) converges. In particular, if the series (16) converges for all 
values of x, and (15) converges for all values of y, the formula (20) 
is valid for all values of x. 
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2) When the constant term 4, of the series (16) is zero, the func- 
tion ¢(«) is dominated by an expression of the form 


m 





ate) 
ee 
p 
where p <r and where m is any positive number whatever. An 
argument similar to that used in the general case shows that the 


formula (20) holds in this case whenever x satisfies the inequality 


R! 


(22) CANS aeaegest 


where R' is as near to R as we please. The corresponding interval 
of validity is larger than that given by the inequality (19). 

This special case often arises in practice. The inequality 
|4)|< R is evidently satisfied, and the coefficients c¢, depend upon 
Qqy A1,°+*) Gy, by, ---, O, only: 


= 2 a4 
C=, =, C= ab, + a,b), ---, 6, =%4b,+---+ 4, 0%. 


Examples. 1) Cauchy gave a method for obtaining the binomial theorem from 
the development of log(1+ <a). Setting 


A I GE a 
y= log (1+ 2) = ( Ay ), 





ere Sy ne 
we may write 


2 
(1+ x)# = emlog+2) — ey =145+ ees 


whence, substituting the first expansion in the second, 


i Ge ee we (2 22 2 2 
(tay a4 a(7 aa )+SG-F+9-)+-- 


If the right-hand side be arranged according to powers of @, it is evident that 
the coefficient of x” will be a polynomial of degree n in w, which we shall call 
P,,(u). This polynomial must vanish when 4 =0, 1, 2,---,n—1, and must 
reduce to unity wheny.=n. These facts completely determine P, in the form 





— he =I) (Me wT) 
Re eo 





(23) Ps 


2) Setting z = (1+ x)", where x lies between — 1 and +1, we may write 





1 y 
== ey pas — =e 
z é + Tg og S ) 
where - 
1 io an 
= 1 == erate coomat a (1h) 28 fo coe 
y = los ( + 2) aa ( eta 
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The first expansion is valid for all values of y, and the second is valid whenever 
|a|<1. Hence the formula obtained by substituting the second expansion in 
the first holds for any value of « between —land +1. The first two terms of 


this formula are 
1 


1 ie i} e 
ey ee (a | if ——s cee ae see ooo = OC ——-F evaliehs 
(24) (1+2)"=e (14 Teo a RR Sa rar )+ F ae 


It follows that (1 + x)” approaches e through values less than e as % approaches 
zero through positive values. 
183. Division of power series. Let us first consider the reciprocal 


i 
14+ 6,”4+ boa”? +.--- 





S(#) = 


of a power series which begins with unity and which converges in 
the interval (—r,+ 7). Setting 
y=bx+ bn? +---, - 


we may write 
aS 1 — 2 3 
TO) aye yy UB aie 
whence, substituting the first development in the second, we obtain 


an expansion for f(x) in power series, 
(25) f@)=1—b2 +0 —b)2+.., 


which holds inside a certain interval. In a similar manner a devel- 
opment may be obtained for the reciprocal of any power series 
whose constant term is different from zero. 
Let us now try to develop the quotient of two convergent power 
series 
(a) _ M+He+ Ag? ++ 
Y(@) by + bya + box? +--- 
If 6) is not zero, this quotient may be written in the form 
$(%) 1 
—~=(4, + age +a.“? 4... . 
¥(*) ata seal dag + conchae 
Then by the case just treated the left-hand side of this equation is the 
product of two convergent power series. Hence it may be written 
in the form of a power series which converges near the origin : 





. 





A+ e4+ ae74+... 
(28) RM Weta erie as eS 





Clearing of fractions and equating the coefficients of like powers 
of x, we find the formule 
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(27) An = byl, + Oye, 1 + +++ +b, 65, iv; v Pap carte 


from which the coefficients c), c,,---, ¢, may be calculated succes- 
sively. It will be noticed that these coefficients are the same as 
those we should obtain by performing the division indicated by the 
ordinary rule for the division of polynomials arranged according to 
increasing powers of a. 

If 6, = 0, the result is different. Let us suppose for generality 
that Y(x) = a*y, (x), where k is a positive integer and y, (x) is a 
power series whose constant term is not zero. Then we may write 

(7) _ 1 (ed). 
(x) @* Yn (x) 
and by the above we shall have also 
(x) 
fa (”) 


It follows that the given quotient is expressible in the form 








=O tayut--»+e_,x* 1 + ea + eet! ees, 


Cy 





P(x) _ % 
28 Sei 
CONS iey a att 
where the right-hand side is the sum of a rational fraction which 
becomes infinite for « = 0 and a power series which converges near 
the origin. 


gk-l 


ee eee 


Note. In order to calculate the successive powers of a power series, it is con- 
venient to proceed as follows. Assuming the identity 


(Qo + 1% + ++ + Ont” +--+) = Co + C1 + +++ + Cn +028; 


let us take the logarithmic derivative of each side and then clear of fractions. 


This leads to the new identity 
(29) may + Q2aer +--- + ndnar-1+.. ‘)(Co +e +++ + 6,07 + ) 
= (Go + 1% + +++ + AnX" + ++-)(Cy + 2ege + +--+ Negam—h +--+), 
The coefficients of the various powers of x are easily calculated. Hquat- 
ing coefficients of like powers, we find a sequence of formule from which 
Co, C1) ***, Cn, ++: May be found successively if co be known. It is evident that 
Cy = a. 


184. Development of 1/V1— 2xz 422. Let us develop 1/V1— 2Qaz + 22 
according to powers of z. Setting y = 2xz — z?, we shall have, when |y|<1, 











d se jy =i ee 
Vvi—y Doin d. 4 
or 
62 a9 
(30) 1 eet ae Mt (Que — 22)2 400, 
V1 — 222 + 2 2 8 , 
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Collecting the terms which are divisible by the same power of z, we obtain an 
expansion of the form 








(31) Pa Py + Pye + Pa pice Pot $02, 
V1 = ez 22 
where cae 
1) Sle Pir, La “3 ’ re) 


and where, in general, P, is a polynomial of the nth degree in These poly- 
nomials may be determined successively by means of a recurrent formula. Dif- 
ferentiating the equation (31) with respect to z, we find 


Se 2p OP ee ee Pe, ges) eae, 
(1 — 2az + 22/3 
or, by the equation (31), 
(@ —2)(Pot Pizt+-+-+ Paz +--+) = (1— 2az + 2%)(P1 + 2Pez +--+). 
Equating the coefficients of 2”, we obtain the desired recurrent formula 
(v +1) Pr41 = (2n +1) ¢Pp — nPp_i. 


This equation is identical with the relation between three cousecutive Legendre 
polynomials (§ 88), and moreover Po = Xo, Py = X1, Po = Xq. Hence Pz = X;, 
for all values of n, and the formula (81) may be written 
1 
(32) = 14 X24 X92? 4---4+ Xn2t4---, 
V1 — 2uz + 2? 

where _X,, is the Legendre polynomial of the nth order 

~ 1 qr 
~ 2.4.6---2n dan 





n 


[(z? —1)]}. 


We shall find later the interval in which this formula holds. 


Il. POWER SERIES IN SEVERAL VARIABLES 


185. General principles. The properties of power series of a single 
variable may be extended easily to power series in several independ- 
ent variables. Let us first consider a double series Sa,,,7"y", where 
the integers m and n vary from zero to +o and where the coeffi- 
cients @,,, may have either sign. Jf no element of this series exceeds 
a certain positive constant in absolute value for a set of values 
® =X, ¥ = Yo, the series converges absolutely for all values of x and 
y which satisfy the inequalities |a|<|a»|, |y|<|yo|. 

For, suppose that the inequality 
M 


Um am n M " a 
| mn a Y|< or I4mnl < allah 
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is satisfied for all sets of values of mand n. Then the absolute value 
of the general element of the double series %az,,,,7”y" is less than the 
corresponding element of the double series M|x/a)|"\y/y)|". But 
the latter series converges whenever |x|<|x|,|y|<]y|, and its 


sum is 
M 
a ee 
(1- EI) -|a) 
4 


a Yo 














as we see by taking the sums of the elements by columns and then 
adding these sums. 

Let v and p be two positive numbers for which the double series 
=|Gnn|r"p” converges, and let R denote the rectangle formed by the 
four straight lines x =7r,x=—7r,y=p,y=— p. For every point 
inside this rectangle or upon one of its sides no element of the 
double series 


(33) F(t, 9) = Blinn 2" 





exceeds the corresponding element of the series 3|a,,,|7"p” in abso- 
lute value. Hence the series (33) converges absolutely and uni- 
formly inside of R, and it therefore defines a continuous function 
of the two variables x and y inside that region. 

It may be shown, as for series in a single variable, that the 
double series obtained by any number of term-by-term differen- 
tiations converges absolutely and uniformly inside the rectangle 
bounded by the lines «= r—e,x=—r+ey=p—e€,y=—pté, 
where « and ¢' are any positive numbers less than r and p, respec- 
tively. These series represent the various partial derivatives of 
F(x, y). For example, the sum of the series 3ma,,,a"~1y” is equal 
todF/éx. For if the elements of the two series be arranged accord- 
ing to increasing powers of x, each element of the second series is 
equal to the derivative of the corresponding element of the first. 
Likewise, the partial derivative 0"*+" F/dx™0y” is equal to the sum 
of a double series whose constant factor is a,,,1.2---m.1.2-.-n 
Hence the coefficients a,,, are equal to the values of the correspond- 
ing derivatives of the function F(a, y) at the point x = y = 0, except 
for certain numerical factors, and the formula (83) may be written 


in the form 
ame 


34) F eae oar any" 
Ge Maite 15 28 Amaheawen "eC 
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It follows, incidentally, that no function of two variables can have 
two distinct developments in power series. 

If the elements of the double series be collected according to 
their degrees in « and y, a simple series is obtained : 


(35) F(x, Y) = bo + $1 + $2 +--+ + On He's 
where ¢, is a homogeneous polynomial of the mth degree in « and 
y which may be written, symbolically, 


i CE ae NOs 
eer Bat day) 


The preceding development therefore coincides with that given by 
Taylor’s series (§ 51). 

Let (a, Yo) be a point inside the rectangle R, and (a + h, y + &) 
be a neighboring point such that |x|+|h| <7, |y|+|4|<p. Then 
for any point inside the rectangle formed by the lines 


aay [r |e]; wey (piel 


the function F(x, y) may be developed in a power series arranged 
according to positive powers of « — a and y — y: 


ontnR 
ae ee aeane >) Caza mie 
Ce (@o + hy Yo a 1.2---m.1.2..-n ; 


For if each element of the double series 


34 mn( Lo aE hy" (Yo ar k)" 


be replaced by its development in powers of h and k, the new multi- 
ple series will converge absolutely under the hypotheses. Arrang- 
ing the elements of this new series according to powers of h and k, 
we obtain the formula (86). 

The reader will be able to show without difficulty that all the 
preceding arguments and theorems hold without essential altera- 
tion for power series in any number of variables whatever. 


186. Dominant functions. Given a power series f(x, y, 2, --:) in n 
variables, we shall say that another series in » variables p(x, Y, 2 °°) 
dominates the first series if each coefficient of (x, y, 2, +: -) is positive 
and greater than the absolute value of the corresponding coefficient 
of f(x, y, #,:--). The argument in § 185 depends essentially upon 
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the use of a dominant function. For if the series 2 Gnnt™y”"| Con- 
verges for x = r, y = p, the function 


Savane OM Oh 


ts) 


where M is greater than any coefficient in the series 3|a,,,7"p"|, 
dominates the series Sa,,,a2"y". The function 


M 


Coal) 
Looe) 


is another dominant function. For the coefficient of ay" in y(a, y) 
is equal to the coefficient of the corresponding term in the expan- 
sion of M(a/r-+ y/p)"*”, and therefore it is at least equal to the 
coefficient of x”y" in (a, y). 

Similarly, a triple series 


mn 


Y(x, Y) = 


S(@, Y; z) = LAnapt" YZ , 


which converges absolutely for x=7r, y=r',z=7r", where 7, 7’, 7" 
are three positive numbers, is dominated by an expression of the 


ee 


and also by any one of the expressions 


P(X, Y, %) = 


M M 
= $$ _—______—____, 
Reet en 7 his ENG ee 


If f(a, y, #) contains no constant term, any one of the preceding expres- 

sions diminished by M may be selected as a dominant function. 
The theorem regarding the substitution of one power series in 

another (§ 182) may be extended to power series in several variables. 


Tf each of the variables in a convergent power series in p variables 
Yi» Yas ***s Yp be replaced by a convergent power series in ¢ variables 
Ly, Lg, °**, L, which has no constant term, the result of the substitu- 
tion may be written in the form of a power series arranged according 
to powers of 1, L2,++*, £,, provided that the absolute value of each 
of these variables is less than a certain constant. 
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Since the proof of the theorem is essentially the same for any 
number of variables, we shall restrict ourselves for definiteness to 
the following particular case. Let 


(37) Fy, z) = ZOnnY 
be a power series which converges whenever |y| <7 and |z|<7', and let 


y = 6,0 + box? +--- 4+ 0,0" +--:, 


(38) 2=qe+ ca7+---+6,0"+--- 


be two series without constant terms both of which converge if the 
absolute value of « does not exceed p. If y and z in the series (37) 
be replaced by their developments from (38), the term in yz” becomes 
a new power series in «#, and the double series (37) becomes a triple 
series, each of whose coefficients may be calculated from the coeffi- 
cients Apn, O,, and ¢, by means of additions and multiplications 
only. It remains to be shown that this triple series converges abso- 
lutely when the absolute value of « does not exceed a certain con- 
stant, from which it would then follow that the series could be 
arranged according to increasing powers of . In the first place, 
the function f(y, z) is dominated by the function 


(39) (2) = > = am(#)"(5), 


Hey 
(40) “= = De n(Z) 


where M and WN are two positive numbers. If y and z in the double 
series (39) be replaced by the function (40) and each of the products 
y" 2" be developed in powers of «, each of the coefficients of the result- 
ing triple series will be positive and greater than the absolute value 
of the corresponding coefficient in the triple series found above. It 
will therefore be sufficient to show that this new triple series con- 
verges for sufficiently small positive values of z. Now the sum of 
the terms which arise from the expansion of any term 72” of the 


series (39) is 
ay m+n 
ae 
M p 


ate cee, 

pin pln ( x m+n 
ipoeee 
p 
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which is the general term of the series obtained by multiplying the 
two series 


z \m m \r 
p p 








term by term, except for the constant factor M@. Both of the latter 
series converge if x satisfies both of the inequalities 


t 


r 
r+N’ he Saree a 





“<p 


It follows that all the series considered will converge absolutely, 
and therefore that the original triple series may be arranged accord- 
ing to positive powers of «, whenever the absolute value of ~ is less 
than the smaller of the two numbers pr/(r +N) and pr'/(! + v)): 


Note. The theorem remains valid when the series (38) contain 
constant terms 6, and ¢ , provided that |d)|< rand |eo|<7r'. For 
the expansion (37) may be replaced by a series arranged according 
to powers of y — b) and z — ¢&, by § 185, which reduces the discus- 
sion to the case just treated. 


Ii. IMPLICIT FUNCTIONS 
ANALYTIC CURVES AND SURFACES 


187. Implicit functions of a single variable. The existence of implicit 
functions has already been established (Chapter IT, § 20 et ff.) under 
certain conditions regarding continuity. When the left-hand sides 
of the given equations are power series, more thorough investigation 
is possible, as we shall proceed to show. 


Let F(x, y) = 0 be an equation whose left-hand side can be developed 
in @ convergent power series arranged according to increasing powers 
of % — aX and y — Yo, where the constant term is zerc and the coeffi- 
cient of y — yy is different from zero. Then the equation has one and 
only one root which approaches yyas x approaches x), and that root 
can be developed in a power series arranged according to powers of 
Ly: 

For simplicity let us suppose that 2) = y) = 0, which amounts to 
moving the origin of codrdinates. Transposing the term of the first 
degree in y, we may write the given equation in the form 


(41) y= f(a, Y) = M9 % + Ay9h? + Ay HY + Apey? +o, 
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where the terms not written down are of degrees greater than the 
second. We shall first show that this equation can be formally sat- 
isfied by replacing y by a series of the form 


(42) Y = 8 + Oye? +--+ 6,2" + --- 


if the rules for operation on convergent series be applied to the series 
on the right. For, making the substitution and comparing the coeffi- 
cients of «, we find the equations 


<< 2 Boon 
C) = &o5 Cy = Any + M16, + A245 ) 


and, in general, c, can be expressed in terms of the preceding c’s 
and the coefficients a,,, where i + k <n, by means of additions and 
multiplications only. Thus we may write 


(43) oC P,,(@0; Heo, M19 °" "> Bon) 


where P, is a polynomial each of whose coefficients is a positive 
integer. The validity of the operations performed will be estab- 
lished if we can show that the series (42) determined in this way 
converges for all sufficiently small values of « We shall do this by 
means of a device which is frequently used. Its conception is due 
to Cauchy, and it is based essentially upon the idea of dominant 


functions. Let 
p(x, 3) = DY eer d Bo 


be a function which dominates the function f(a, y), where bo) = 0), = 0 
and where 4,,, 1s positive and at least equal to |a,,,|. Let us then 
consider the auxiliary equation 


(41') Via Oe, Y= seas 
and try to find a solution of this equation of the form 
(42) Y= Cio + Cy? + +--+ C, a" +--+. 


The values of the coefficients C,, Cz, --. can be determined as above, 


and are 
Cr = (Dei Co = boo = b,C, ap boi, Bee's 


and in general 
(43') CL = P, (O10) boo, pias. Don) 
It is evident from a comparison of the formule (48) and (43') 


that |c,| << C,, since each of the coefficients of the polynomial P, is 
positive and |q,,,,|20,,,.. Hence the series (42) surely converges 
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whenever the series (42’) converges. Now we may select for the 
dominant function (2, Y) the function 


M Y 
6(z, Y) = ——_—_—___ — M- M—, 


x V4 p 
(1-7) (0-5) 
where M, 7, and p are three positive numbers. Then the auxiliary 
equation (41') becomes, after clearing of fractions, 
be 
Byes pY Mp* ur 
p+M' p+My_2 
? 








This equation has a root which vanishes for « = 0, namely: 


4 
Tyee Dee are es ,—4Mie tM) 7 
2(p+M) 2(p+M) p 1-2 


The quantity under the radical may be written in the form 





where 


Hence the root Y may be written 


Sryeeriiega grr folk 


It follows that this root Y may be developed in a series which con- 
verges in the interval (— a, + @), and this development must coin- 
cide with that which we should obtain by direct substitution, that 
is, with (42'). Accordingly the series (42) converges, @ fortiori, in 
the interval (— a,+ a), This is, however, merely a lower limit of 
the true interval of convergence of the series (42), which may be 
very much larger. 

It is evident from the manner in which the coefficients c, were 
determined that the sum of the series (42) satisfies the equation (41). 
Let us write the equation F(x, y) in the form y — f(a, y) = 0, and 
let y = P(x) be the root just found. Then if P(w) +2 be substi- 
tuted for y in F(a, y), and the result be arranged according to 
powers of x and z, each term must be divisible by 2, since the whole 
expression vanishes when z = 0 for any value of x. We shall have 
then F[a, P(x) + 2]= 2Q(a, z), where Q(a, z) is a power series in x 
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and z. Finally, if 2 be replaced by y — P(x) in Q(a, 2), we obtain 
the identity 

F(a, y)=[y — P@)]&@, y), 
where the constant term of Q, must be unity, since the coefficient 
of y ou the left-hand side is unity. Hence we may write 


(44) Fy) =[y — P@)]A + ax + By ++): 
This decomposition of F(x, y) into a product of two factors is due 
to Weierstrass. It exhibits the root y = P(a), and also shows that 


there is no other root of the equation F(a, y) = 0 which vanishes 
with a, since the second factor does not approach zero with & and y. 


Note. The preceding method for determining the coefficients c,, is 
essentially the same as that given in §46. But it is now evident 
that the series obtained by carrying on the process indefinitely is 
convergent. z 


188. The general theorem. Let us now consider a system of p equa- 
tions in p + q variables. 


F, (#1, Way +99 Hes Yrs Yoo >> <5 Yp) = 0, 
(45) Fy (21) 2, °°", Xe) Y1> Yrs °° *s Yo) = 9, 

Fr, (%1) Ue ++) %q3 Yr» Yoo" Yo) = 0, 
where each of the functions F,, F,,---, F, vanishes when a; = y, = 0, 
and is developable in power series near that point. We shall further 
suppose that the Jacobian D(I",, Fy, ---, F,)/D(y15 Yo) +++ Yp) does 
not vanish for the set of values considered. Under these conditions 
there exists one and only one system of solutions of the equations (45) 


of the form 
Ys =i (iy Lagi hha) s tS) Yo = Pp (®1y Lay +++) LQ), 
where 1, $a, ++*, py are power series in a1, Mg, +++, X, which vanish 
WEN, =A, = + == e, = 0. 
In order to simplify the notation, we shall restrict ourselves to 


the case of two equations between two dependent variables u and v 


and three independent variables a, y, and z: 
(46) Fy=au + bv +cx +dy +ez +---=0, 
F,=Mutby+euatdytez+-.-=0. 


Since the determinant ab! — ba! is not zero, by hypothesis, the two 
equations (46) may be replaced by two equations of the form 
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Ab SO, ee Yate 
(47) cai 
v= D(a gm y” gD? ZU, 
where the left-hand sides contain no constant terms and no terns 
of the first degree in wu and v. It is easy to show, as above, that 
these equations may be satisfied formally by replacing u and v by 


power series in a, y, and z: 
(48) USO eye, C=O e ye, 


where the coefficients ¢;,, and ¢/,, may be calculated from a,,,,., and 
Onnpar bY means of additions and multiplications only. In order to 
show that these series converge, we need merely compare them with 
the analogous expansions obtained by solving the two auxiliary 
equations 


M 
y =v =——_________ - (1+ 


Users (seer 


r 





— 
p ’ 


where M, 7, and p are positive numbers whose meaning has been 

explained above. These two auxiliary equations reduce to a single 
equation of the second degree 

ety te 

lieth lhe supe ican A ener a 

2p +4M 29+4M 


2 





aa la eS) 
DidaGick sae? 

1 a ae Le 

which has a single root which vanishes for « = y = z = 0, namely: 


2 2 


ie p p 
~ 4(p+2M) 4(p+2M) 





U 





where aw=r [p/(p +. 4M) |?. 

This root may be developed in a convergent power series when- 
ever the absolute values of x, y, and z are all less than or equai to 
a/3. Hence the series (48) converges under the same conditions. 

Let uw, and v, be the solutions of (47) which are developable in 
series. If we set w=u,+u', v=v,+' in (47) and arrange the 
result according to powers of 2, y, 2, uv’, v', each of the terms must 
be divisible by w' or by v'. Hence, returning to the original varia- 
bles x, y, 2, u, v, the given equations may be written in the form 


(w—wm)f +v—u)¢ =0, 


(47') (u-— wm) fit —%%1)¢=9, 
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where f, $, fi, $1 are power series in #, y, z, u, and v. In this 
form the solutions u = u,, v =v, are exhibited. It is evident also 
that no other solutions of (47') exist which vanish forz=y=z2=0. 
For any other set of solutions must cause fd, — ¢f; to vanish, 
and a comparison of (47) with (47') shows that the constant term 
is unity in both f and 1, whereas the constant term is zero in 
both f, and ¢; hence the condition fp, — $f, = 0 cannot be met by 


189. Lagrange’s formula. Let us consider the equation 
(49) | y=a+ toy), 


where ¢(y) is a function which is developable in a power series in y — a, 
, USS a)? uw 
oly) = oa) + (y — a) 6%(a) + LE gray tens, 


which converges whenever y — a does not exceed a certain number. By the 
general theorem of § 187, this equation has one and only one root which 
approaches @ as x approaches zero, and this root is represented for sufficiently 
small values of x by a convergent power series 


Y=A+ M4% + Met? +---. 
In general, if f(y) is a function which is developable according to positive 


powers of y — w, an expansion of f(y) according to powers of x may be obtained 
by replacing y by the development just found, 


(50) fly) =f(a) + Aye + Aga? +--+ + Ana 4e-s, 


and this expansion holds for all values of x between certain limits. 
The purpose of Lagrange’s formula is to determine the coefficients 


Al Aaa ys An 


in terms of a. It will be noticed that this problem does not differ essentially 
from the general problem. The coefficient A, is equal to the nth derivative of 
S(y) for y = 0, except for a constant factor n!, where y is defined by (49); and 
this derivative can be calculated by the usual rules. The calculation appears to 
be very complicated, but it may be substantially shortened by applying the fol- 
lowing remarks of Laplace (cf. Ex. 8, Chapter II). The partial derivatives of 
the function y defined by (49), with respect to the variables x and a, are given 
by the formule 


Daw Y= ow, o-ae yy @=1, 


whence we find immediately 





OU Ou 
(51) — = os 
Pes les 
where u= f(y). On the other hand, it is easy to show that the formula 
may 0 Ou 0 Ou 
(51’) Me [ F ; | = [F 
0a Wy) ox hy Y ou 
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is identically satisfied, where F(y) is an arbitrary function of y. For either 
side becomes 





Oy oy ou 
100 1) ery 
WF) 0a 0x AY) 0a 0x 


on performing the indicated differentiations. We shall now prove the formula 


aru on-l -[owr’ ype 


oa" Gan 








for any value of n. Tt holds, by (51), for m=1. In order to prove it in gen- 
eral, let us assume that it holds for a certain number n. Then we shall have 


Clee hae 


oan +1 er oa 


[ur 
But we also have, from (51) and (51’), 
n OU 4) Ou 
pee SG (GE ene n = — Mal = 
ox = Lewy ) = 5 9's el da [ oe) mit 
whence the preceding formula reduces to the form 
Ons 
= \r aoe! 
gant+l Gan = [ow ale 
which shows that the formula in question holds for all values of n. 


Now if we set x= 0, y reduces to a, wu to f(a), and the nth derivative of u 
with respect to x is given by the formula 


on Uu 5 
(=) - loan). 


Hence the development of f(y) by Taylor’s series becomes 











—- [o(a)?f"(a)] + + 


fu) = gOS OS a 


(52) 
ie “eee = -1 5 Loarr( a)|+- 
This is the noted formula due to Lagrange. It gives an expression for the 
root y which approaches zero as % approaches zero. We shall find later the 
limits between which this formula is applicable. 


Note. It follows from the general theorem that the root y, considered as a 
function of « and a, may be represented as a double series arranged according 
to powers of « and a. This series can be obtained by replacing each of the 
coefficients A, by its development in powers of a. Hence the series (52) may 
be differentiated term by term with respect to a. 


Examples. 1) The equation 
Ay 
(58) Ye as) 
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has one root which is equal to a when ©=0. Lagrange’s formula gives the 
following development for that root: 





ta 1 /x\? d(a? —1)2 
= ee Dy 5) ses 
Ue ato a )+5G) eae 


1 a\" dx-1(a2 —1)" 
+5) Pres esi 


On the other hand, the equation (53) may be solved directly, and its roots are 


| a errr e 
x x 


(54) 





The root which is equal to a when = 0 is that given by taking the sign --. 
Differentiating both sidés of (54) with respect to a, we obtain a formula which 
differs from the formula (32) of § 184 only in notation. 


2) Kepler’s equation for the eccentric anomaly u,* 
(55) u=a+esinu, 


which occurs in Astronomy, has a root u which is equal toafore=0. Lagrange’s 
formula gives the development of this root near e = 0 in the form 





ee 


: SI" AG lier er d”—1 (sin" a) 
56 ef ee wn sin2a Ghee i 
(56) wu OSES eae dat ar, eA dan-1 


Laplace was the first to show, by a profound process of reasoning, that this 
series converges whenever e is less than the limit 0.662748 - - 


190. Inversion. Let us consider a series of the form 
(57) Y = M0 + det? +---+ A,0"+---, 


where a is different from zero and where the interval of convergence is(— r, + r). 
If y be taken as the independent variable and & be thought of as a function of y, 
by the general theorem of § 187 the equation (57) has one and only one root which 
approaches zero with y, and this root can be developed in a power series in y : 


(58) © = bry + bay? + bey? + 2+ Bayt se, 


The coefficients b;, bs, bs, --- may be determined successively by replacing z in 
(57) by this expansion and then equating the coefficients of like powers of y. 
The values thus found are 


1 OD) 2d, — A, Ag 
b=—) be =— —s Vn 
oi ay aq 


The value of the coefficient b, of the general term may be obtained from 
Lagrange’s formula. For, setting 


W(v) = a1 + aga + see tA, OP—-l pees, 


the equation (57) may be written in the form 


il 
c= y— 


v(a)’ 


* See p. 248, Ex. 19; and Zrwntr, Elements of Theoretical Mechanics, 2a ed., 
bp. 356. —- TRANS. 
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and the development of the root of this equation which approaches zere with y 
1S given by Lagrange’s formula in the form 


1 ie i yr qr-l 1 \n 
6) i Cates Pca 
See serenity 
where the subscript 0 indicates that we are to set x = 0 after performing the 


indicated differentiations. 
The problem just treated has sometimes heen called the reversion of series. 





191. Analytic functions. In the future we shall say that a func- 
tion of any number of variables a, y, z,--- is analytic if it can be 
developed, for values of the variables near the point x), y, 2, °-:, 
in a power series arranged according to increasing powers of 
LX — 2%, Y— Yo, ¥ —%, --: Which converges for sufficiently small 
values of the differences x —a,,---. The values which a, %, 2, +> 
may take on may be restricted by certain conditions, but we shall 
not go into the matter further here. The developments of the pres- 
ent chapter make clear that such functions are, so to speak, inter- 
related. Given one or more analytic functions, the operations of 
integration and differentiation, the algebraic operations of multipli- 
cation, division, substitution, etc., lead to new analytic functions. 
Likewise, the solution of equations whose left-hand member is ana- 
lytic leads to analytic functions. Since the very simplest functions, 
such as polynomials, the exponential function, the trigonometric 
functions, etc., are analytic, it is easy to see why the first functions 
studied by mathematicians were analytic. These functions are still 
predominant in the theory of functions of a complex variable and in 
the study of differential equations. Nevertheless, despite the funda- 
mental importance of analytic functions, it must not be forgotten 
that they actually constitute merely a very particular group among 
the whole assemblage of continuous functions.* 


192. Plane curves. Let us consider an arc AB of a plane curve. 
We shall say that the curve is analytic along the are AB if the 
coordinates of any point M7 which lies in the neighborhood of any 
fixed point M, of that arc can be developed in power series arranged 
according to powers of a parameter ¢ — f, 


a = $(t) =a) + a4 (t—t)) + a9(t —t)? +: tan(t—t"+ 0°; 
Vx W(t) = y¥ + 6, —%) + by (t — ty)? + e+e + Db tees, 


which converge for sufficiently small values of ¢ — t. 


(69) 





* In the second volume an example of a non-analytic function will be given, all of 
whose derivatives exist throughout an interyal (a, b). 
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A point My will be called an ordinary point if in the neighbor- 
hood of that point one of the differences y —y, % — 2, can be 
represented as a convergent power series in powers of the other. 
If, for example, y—y) can be developed in a power series in 


1D ae SHY) 
(60) Y — Yo = C1(% — Hy) + Cg (% — Hp)? + +--+ €,(% — Hy)” +--+, 


for all values of x between 2, —/ and 2 +h, the point (a, y%) 1s 
an ordinary point. It is easy to replace the equation (60) by two 
equations of the form (59), for we need only set 


C=) +t — bh, 


61 
oy Y=Ytalt—bh)t-+4(€—f) + 


If c, is different from zero, which is the case in general, the equa- 
tion (60) may be solved for x — a, in a power series in y — y¥) which 
is valid whenever y — y is sufficiently small. In this case each of 
the differences « — a, y — y can be represented as a convergent 
power series in powers of the other. This ceases to be true if ¢, is 
zero, that is to say, if the tangent to the curve is parallel to the 
x axis. In that case, as we shall see presently, « — 2) may be devel- 
oped in a series arranged according to fractional powers of y — y%. 
It is evident also that at a point where the tangent is parallel to 
the y axis « — x can be developed in power series in y — yp), but 
¥ — Yo cannot be developed in power series in x — ay. 

If the coérdinates (a, y) of a point on the curve are given by the 
equations (59) near a point M), that point is an ordinary point if 
at least one of the coefficients a,, 6, is different from zero.* If a, 
is not zero, for example, the first equation can be solved for ¢ — t, 
in powers of x — a, and the second equation becomes an expansion 
of y — y in powers of x — a, when this solution is substituted for 
(tes 

The appearance of a curve at an ordinary point is either the cus- 
tomary appearance or else that of a point of inflection. Any point 
which is not an ordinary point is called a singular point. If all 
the points of an are of an analytic curve are ordinary points, the 
are is said to be regular. 





* This condition is sufficient, but not necessary. However, the equations of any 
curve, near an ordinary point My, may always be written in such a way that a, and 
6, do not both vanish, by a suitable choice of the parameter. For this is actually 
accomplished in equations (61). See also second footnote, p. 409. —TRANs. 
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If each of the coefficients a, and 6, is zero, but a2, for example, 
is different from zero, the first of equations (59) may be written in 
the form (# — ay)? = (¢ — t))[a, + a3(¢ —t)+-: 7}, where the right- 
hand member is developable according to powers of ¢ — t,. Hence 
¢ —t, is developable in powers of (a a) and if ¢—¢, in the 
second equation of (59) be replaced by that development, we obtain 
a develooment for y — yy in powers of (x — a)*: 


Y — Yo = 1 (@ — %) + Cy (@ — £y)* =F C3 (%& — Wy)? +++, 


In this case the point (x), y) is usually a cusp of the first kind.* 
The argument just given is general. If the development of 
x — x in powers of ¢ — ty begins with a term of degree n, y — y 
can be developed according to powers of (a — a). The appearance 
of a curve given by the equation (59) near a point (a, y) is of 
one of four types: a point with none of these peculiarities, a point 
of inflection, a cusp of the first kind, or a cusp of the second kind.* 


193. Skew curves. A skew curve is said to be analytic along an are 
AB if the coordinates x, y, z of a variable point M can be developed 
in power series arranged according to powers of a parameter ¢ — ¢, 


(ee ae ts ee aT 
(62) a COG 2) ee ee eee 
leant ONCE Ma eat OY (ooh) ter 


in the neighborhood of any fixed point M), of the arc. A point 
M, is said to be an ordinary point if two of the three differences 
L— Ly, Y— Yo) ¥ — % Can be developed in power series arranged 
according to powers of the third. 

It can be shown, as in the preceding paragraph, that the point 
M, will surely be an ordinary point if not all three of the coefficients 
a,,6,,¢, vanish. Hence the value of the parameter ¢ for a singular 
point must satisfy the equations fT 
dz 


Ep: 








* For a cusp of the first kind the tangent lies between the two branches. Fora 
cusp of the second kind both branches lie on the same side of the tangent. The 
point is an ordinary point, of course, if the coefficients of the fractional powers 
happen to be all zeros. —TRANS. 

+ These conditions are not sufficient to make the point My, which corresponds to 
a value tp of the parameter, a singular point when a point M of the curve near Me 
corresponds to several values of ¢ which approach to) as M approaches My. Such is 
the case, for example, at the origin on. the curve defined by the equations x= 7, 
Qrtis EXE 16 
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Let a; Yo; % be the codrdinates of a point M, on a skew curve T 
whose equations are given in the form 
(63) F(a, y, 2)=9, EG, y, 2) =, 
where the functions F and F, are power series in & — %, ¥ — Yo) & — %- 
The point M, will surely be an ordinary point if not all three of 
the functional determinants 
DEK)~ DEA) DEB) 
D(a, ¥) Dy, #) D(@, x) 
vanish simultaneously at the point r=, y=%, #=%. For if 
the determinant D(F’, f,)/D(a, y), for example, does not vanish at 
M,, the equations (63) can be solved, by § 188, for « — a and y — yp 
as power series in 2 — 2. 





194. Surfaces. A surface S will be said to be analytic throughout 
a certain region if the coérdinates x, y, of any variable point M 
can be expressed as double power series in terms of two variable 
parameters ¢— ¢, and u — % 


Y — Yo = Py o(t — bo) + Oy (U — Uy) + °°; 
%— By = Cyo(t — by) + (WU — UH) +--+; 
in the neighborhood of any fixed point M, of that region, where 
the three series converge for sufficiently small values of ¢ — ¢, and 
u—u. A point M, of the surface will be said to be an ordinary 
point if one of the three differences x — a, y — y, # — % can be 
expressed as a power series in terms of the other two. Every point 
M, for which not all three of the determinants 
D(y, #) D(z, w) D(a, y) 
Dt, u) D(t, w) D(t, w) 
vanish simultaneously is surely an ordinary point. If, for exam- 
ple, the first of these determinants does not vanish, the last two of 
the equations (64) can be solved for ¢ — ¢ and w — w, and the first 
equation becomes an expansion of # — a) in terms of y — y and 
2 — # upon replacing ¢ — ft, and «— wu, by these values. 

Let the surface S be given by means of an unsolved equation 
F(x, y, 2) =0, and let a, y, % be the codrdinates of a point M, 
of the surface. If the function F(a, y, 2) is a power series in 
2 — Xp, ¥ — Yo) & — &, and if not all three of the partial derivatives 
CF /6x), OF /Oy), OF /Oz) vanish simultaneously, the point M, is surely 
an ordinary point, by § 188. 


@ — My = Ayo (t — Hh) + A (U — UM) ++, 
so 
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Note. The definition of an ordinary point on a curve or on a sur- 
face is independent of the choice of axes. For, let My (a, Yo, %) be an 
ordinary point on a surface S. Then the codrdinates of any neigh- 
boring point can* be written in the form (64), where not all three of 
the determinants D(y, z)/D(t, u), D(z, x)/Dit, uw), Dw, y)/D(t, wv) 
vanish simultaneously for =f, u=«,). Let us now select any new 
axes whatever and let 


X=aqat+ Bytynet+h, 
Y = a,x + Boy + yo% + da; 
Z=a,4 + Boy + ys% + 83 
be the transformation which carries x, y, z into the new coordinates 
X,Y, Z, where the determinant A = D(X, Y, Z)/D(a, y, z) is differ- 
ent from zero. Replacing x, y, z by their developments in series 
(64), we obtain three analogous developments for X, Y,Z; and we 
cannot have 
DE Ta) DY, ZZ em 
D(t, w) a D(t, w) nm D(t, «) - 








fort =t,, u = us, since the transformation can be written in the form 


ea=A,X+ BY + C,Z + Dy, 
Gm Ag +B, Y + C,Z + Di, 
PANE A Yor. 2 ELD. 


and the three functional determinants involving X, Y, Z cannot 
vanish simultaneously unless the three involving 2, y, 2 also vanish 
simultaneously. 


IV. TRIGONOMETRIC SERIES MISCELLANEOUS SERIES 


195. Calculation of the coefficients. The series which we shall study 
in this section are entirely different from those studied above. 
Trigonometric series appear to have been first studied by D. Ber- 
noulli, in connection with the problem of the stretched string. The 
process for determining the coefficients, which we are about to give, 
is due to Euler. 

Let f(x) be a function defined in the interval (a,b). We shall 
first suppose that a and 6 have the values — 7 and + 7, respec- 
tively, which is always allowable, since the substitution 
_ 2ae— (a+ b) 


! 
x 
Oa 





* See footnote, p. 408. —TRANS. 
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reduces any case to the preceding. Then if the equation 
(65) f(a) = . + (a, cosa + 6,sina) +---+(a,,cosma + 6,,Sin ma) + --- 


holds for all values of « between — 7 and + 7, where the coefficients 
yy U1) 01, +++) Ams Om, ++ ave unknown constants, the following device 
enables us to determine those constants. We shall first write down 
for reference the following formule, which were established above, 


for positive integral values of m and 7: 


+7 
i sin mada —.0; 
hrs 





+7 
i Cos nar ds =i 0; if m+#0; 
ear 
if cos mx cos nx dx 
pis ve 
=| ES EEO! 70, iieeon 
+ SUF 
iL cos? ma dx = af AHO PE = 7, if m = 0; 
(66) aa =f, 
+7 
a sin mx sin nx dx 





+7 " eC S 
=f cos (m Stee NU EE) ee 
+1 +7 
4 Sin me dx = i EME te == 7 if mm 35.05 
+7 
i sin ma cos nx da 


ae ane ‘ ; 
={ sin ae (m — n)x ee 





Tw 


Integrating both sides of (65) between the limits — 7 and 4+ 7, 
the right-hand side being integrated term by term, we find 


+17 a +1 
S(@) de = ef dx = 1p, 
—7 a /—7T 


which gives the value of a). Performing the same operations upon 
the equation (65) after having multiplied both sides either by cos mx 
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or by sin ma, the only term on the right whose integral between — 7 
and + 7 is different from zero is the one in cos? ma or in sin? ma. 
Hence we find the formule 


+7 na 
S(x) cos ma dx = Tra, S(@) sin ma dx = 16,,, 


—_-77T _ 


respectively. The values of the coefficients may be assembled as 
follows : 


il +7 1 +7 
a =— S(a) da, La = — f(a) cos ma da, 
T Jor T Ja3r 
(61) cate 
bee = JS(&) sin mada. 


The preceding calculation is merely formal, and therefore tenta- 
tive. For we have assumed that the function f(x) can be developed 
in the form (65), and that that development converges uniformly 
between the limits — 7 and + 7. Since there is nothing to prove, 
a prior, that these assumptions are justifiable, it is essential that 
we investigate whether the series thus obtained converges or not. 
Replacing the coefficients a; and 0, by their values from (67) and 
simplifying, the sum of the first (m +1) terms is seen to be 


Sint = xf" eo] § +cos(a—x)+ cos 2(a—a)+-- +008m(a—2) | da. 


But by a well-known trigonometric formula we have 





5 Pie Sail 
1 sin 7 — @ 
pp CO GCOS AC et CO8 0) he? 

2sin 5 
whence 
4 nett (a — 2) 
Shay ie foe | ay il, 
2 sin — 3 


or, setting a=x+ 2y, 
2 1)2 
(68) Bes ef Rie ) sin (2m + LY CLL, 


sin y 


The whole question is ae to that of finding the limit of this 
sum as the integer m increases indefinitely. In order to study this 
question, we shall assume that the function f(«) satisfies the fol- 


lowing conditions : 
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1) The function f(a) shall be in general continuous between — 7 
and + 7, except for a finite number of values of a, for which its value 
may change suddenly in the following manner. Let ¢ be a number 
between — 7 and +. For any value of ¢ a number A can be found 
such that f(x) is continuous between ¢ — h and ¢ and also between 
cande+h. As « approaches zero, f(¢ + €) approaches a limit which 
we shall call f(c +0). Likewise, f(¢ — e) approaches a limit whick 
we shall call f(¢ — 0) as « approaches zero. If the function f(x) 
is continuous for e=c, we shall have f(c)=f(e+ 0)=f(e—0). If 
f(c+ 0) # f(e—9), f(@) is discontinuous for x = ¢, and we shall agree 
to take the arithmetic mean of these values [ f(e + 0) + f(e — 0)]/2 
for f(¢). Itis evident that this definition of /(¢) holds also at points 
where f() is continuous. We shall further suppose that f(— 7 + e) 
and f(7 —) approach limits, which we shall call f(— m+ 0) and 
f(m — 0), respectively, as « approaches zero through positive values. 
The curve whose equation is y = f(x) must be similar to that of 
Fig. 11 on page 160, if there are any discontinuities. We have 
already seen that the function f() is integrable in the interval from 
— 7 to + 7, and it is evident that the same is true for the product 
of f(x) by any function which is continuous in the same interval. 

2) It shall be possible to divide the interval (— 7, + 7) into a 
finite number of subintervals in such a way that f(z) is a monoton- 
ically increasing or a monotonically decreasing function in each of 
the subintervals. 

For brevity we shall say that the function f(x) satisfies Dirichlet’s 
conditions in the interval (— 7, +77). It is clear that a function 
which is continuous in the interval (— 7, + 7) and which has a 
finite number of maxima and minima in that interval, satisfies 
Dirichlet’s conditions. 


196. The integral Ai : f(x) [sin nx/sinx]dx. The expression obtained 
for S,,,, leads us to seek the limit of the definite integral 


Ke specs sin Nx 
sin x 
as m becomes infinite. The first rigorous discussion of this ques- 


tion was given by Lejeune-Dirichlet.* The method which we shall 
employ is essentially the same as that given by Bonnet. 





* Crelle’s Journal, Vol. IV, 1829. 
T Mémoires des savants étrangers publiés par l’ Académie de Belgique, Vol. XXIIL 
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Let us first consider the integral 


h 6 
(69) Siz 40 $(x) —— dx, 
0 x 


where / is a positive number less than 7, and ¢(«) is a function 
which satisfies Dirichlet’s conditions in the interval (0,2). If $(«) 
is a constant C, it is easy to find the limit of J. For, setting y = nz, 


we may write 
nhs 
oes eile sin y iy 
0 Y 


and the limit of J as x becomes infinite is Ca/2, by (39), § 176. 
Next suppose that (a) is a positive monotonically decreasing 

function in the interval (0, 2). The integrand changes sign for 

all values of x of the form k7r/n. Hence J may be written 

J = Uy — Uy + Ug — Ug t+---+(—1)’u, +---+(—1)"6u,,, 0<6<1, 


where 





&+0m 


ki ax 


n 


and where the upper limit / is supposed to lie between mzr/n and 
(m+ 1)7/n. Each of the integrals wu, is less than the preceding. 
For, if we set nw = kr + y in u,, we find 


ret ee yt in) sin y 


and it is evident, by the hypotheses regarding ¢(), that this inte- 
gral decreases as the subscript % increases. Hence we shall have 





the equations 
J = Uy — (Uy — Ug) — (Ug — U4) — °°, 
J = Uy — Uy + (Ug — Us) + (tg — Us) +++, 


which show that / lies between ~, and w)—w,. It follows that J is 
a positive number less than wu), that is to say, less than the integral 


@ sin nx 


But this integral is itself less than the integral 





Y 
where A denotes the value of the definite integral i "[(sin y) /y] dy. 


(+ 0) [ee da = $(+ » f SOY dy = Ag(+ 0), 
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The same argument shows that the definite integral 


h : 
S1N 22 
Ji =) (a) owe aa, 


where c is any positive number less than /, approaches zero as n 
becomes infinite. If ¢ lies between (i — 1)/n and iz/n, it can be 
shown as above that the absolute value of J’ is less than 


G+1)7r 


2 sin nx i sin na 
ie (2) eee dx | + a) (x) Raa dx 


and hence, a fortiori, less than 


HO (_,) 


Nn 








Hence the integral approaches zero as n becomes infinite.* 

This method gives us no information if ¢=0. In order to dis- 
cover the limit of the integral J, let ¢ be a number between 0 
and h, such that $(#) is continuous from 0 to ¢, and let us set 
$(x) = (c)+y(a). Then y(a) is positive and decreases in the 
interval (0, c) from the value ¢(+ 0) — ¢(c) when «= 0 to the 
value zero when x =c. If we write J in the form 


cs e * h . 
; S) 
Fis wo) f === es +f (x) ae ae +f $(2) SIN. 22 ae 


x 





and then subtract (7/2) (+ 0), we find 
J—~5 $(+0)=$(0) | f Se  |+36O-44 0) 
ic . h . 
+f W(@) sin na +f Se SIN ae, 


x 


(70) 





In order to prove that J approaches the limit (7/2) $(+ 0), it will 
be sufficient to show that a number m exists such that the absolute 





* This result may be obtained even more simply by the use of the second theorem 
of the mean for integrals (§75). Since the function ¢(x) is a decreasing function, 
that formula gives 


h F g 
ij p(x) _— Ce oof. sin nv dx = = (cos ne — cosné), 


and the right-hand member evidently approaches zero, 
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value of each of the terms on the right is less than a preassigned 
’ positive number ¢«/4 when m is greater than m. By the remark 
made above, the absolute value of the integral 


sin na 
if va) — 
is less than 4y(+ 0) = A[o(4+ 0) — (¢)]. Since $(x) approaches 
$(+ 0) as x approaches zero, c may be taken so near to zero that 
“A[$(+ 0) — $(¢)] and (7 /2)[6(+ 0) — $(¢)] are both less than ¢/4. 
The number ¢ having been chosen in this way, the other two terms 
on the right-hand side of equation (70) both approach zero as n 
becomes infinite. Hence m may be chosen so large that the abso- 
lute value of either of them is less than «/4. It follows that 


(71) lim J = 5 6(+ 0). 


We shall now proceed to remove the various restrictions which 
have been placed upon ¢(x) in the preceding argument. If (2) is 
a monotonically decreasing function, but is not always positive, the 
function y(a) = ¢(~) + C is a positive monotonically decreasing func- 
tion from 0 to h if the constant C be suitably chosen. Then the 
formula (71) applies to y(~). Moreover we may write 


h A h . h & 
i oD sin nx -[ hes sinne 5 oi sin nx Ee 
x I x F x 


and the right-hand side approaches the limit (77/2) y(+ 0) — (7/2)C, 
that is, (7/2) (+ 9). 

If $(x) is a monotonically increasing function from 0 to h, — $(@) 
is a monotonically decreasing function, and we shall have 


h . i h z 
i (2) SAR dn = — 20 Pg ade 
0 x 0 a 


Hence the integral approaches (7/2) ¢(+ 0) in this case also. 
Finally, suppose that $(«) is any function which satisfies Dirich- 
let’s conditions in the interval (0, ). Then the interval (0, 1) 
may be divided into a finite number of subintervals (0, a), (a, 0), 
(b,c), «++, (, h), in each of which $(x) is a monotonically increasing 
or decreasing function. The integral from 0 to a approaches the limit 
(7 /2)$(+ 0). Each of the other integrals, which are of the type 


b . 
sin 22x 
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approaches zero. For if $(«) is a monotonically increasing function, 
for instance, from a to 0, an auxiliary function y(«) can be formed 
in an infinite variety of ways, which increases monotonically from 
0 to , is continuous from 0 to a, and coincides with ¢(x) from a to 6. 
Then each of the integrals 


a > b ° 
sin na sin na 
Hf y(“) — Oso. f Y(«) = dx 
0 x 9 


approaches (+ 0) as m becomes infinite. Hence their difference, 
which is precisely H, approaches zero. It follows that the formula 
(71) holds for any function ¢(#) which satisfies Dirichlet’s condi- 
tions in the interval (0, /). 

Let us now consider the integral 








h . 
(72) r= | s@) 2S ae, 0<h<-, 
0 


where f(x) is a positive monotonically increasing function from 
0 to h. This integral may be written 


h : 
x ~|sin nx 
: =) [ 7) sin al inate aul 2) 


and the function (x) = f(x) #/sinaw is a positive monotonically 
increasing function from 0 to h. Since f(+ 0) = ¢(+ 0), it follows 
that 
7 
(73) nat 2 == ght 0). 


nrn=D 





This formula therefore holds if f(a) is a positive monotonically 
increasing function from 0 to f. It can be shown by successive 
steps, as above, that the restrictions upon f(x) can all be removed, 
and that the formula holds for any function f(x) which satisfies 
Dirichlet’s conditions in the interval (0, 2). 


197. Fourier series. A trigonometric series whose coefficients are 
given by the formule (67) is usually called a Fourier series. Indeed 
it was Fourier who first stated the theorem that any function ardi- 
trarily defined in an interval of length 27r may be represented by a 
series of that type. By an arbitrary function Fourier understood 
a function which could be represented graphically by several cur- 
vilinear arcs of curves which are usually regarded as distinct curves. 
We shall render this rather vague notion precise by restricting our 
discussion to functions which satisfy Dirichlet’s conditions. 
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In order to show that a function of this kind can be represented 
by a Fourier series in the interval (— 7, + 7), we must find the 
limit of the integral (68) as m becomes infinite. Let us divide 
this integral into two integrals whose limits of integration are 
0 and (7 — «)/2, and — (7 + )/2 and 0, respectively, and let us 
make the substitution y=—z in the second of these integrals. 
Then the formula (68) becomes 


Side eae ait a erste Coe Os 


sin y 


ee gare pen pygvele + sin(2m + lz ' 


sin 2 
When ~ lies between — m7 and + 7, (7 — x) /2 and (7 + x) /2 both 


lie between 0 and 7. Hence by the last article the right-hand 
side of the preceding formula approaches 


=| Fre +0) + ZAe—0) |= E9SIe—) 


as m becomes infinite. It follows that the series (65) converges and 

that its sum is f(x) for every value of « between — 7m and + 7. 
Let us now suppose that x is equal to one of the limits of the 

interval, — 7 for example. Then S,,,, may be written in the form 


=2 [Aon Ey oC ee a 


sin y 


Sea ieer a rene? By 


sin y 
aS S(— 7 + 2y) sin (2m +i), 
2 


sin y 


The first integral on the right approaches the limit f(— a + 0)/2. 
Setting y = m7 — z in the second integral, it takes the form 


a ome pent LU BL 


sin z 


which approaches f(7 — 0)/2. Hence the sum of the trigonometric 
series is [f(r — 0) + f(— 7 + 0)]/2 when x=— 7. It is evident 
that the sum of the series is the same when x =+ 7. 

If, instead of laying off w as a length along a straight line, we 
lay it off as the length of an arc of a unit circle, counting in the 
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positive direction from the point of intersection of the circle with 
the positive direction of some initial diameter, the sum of the series 
at any point whatever will be the arithmetic mean of the two limits 
approached by the sum of the series as each of the variable points 
m' and m", taken on the circumference on opposite sides of m, 
approaches m. If the two limits f(—-7-+0) and f(7—0) are 
different, the point of the circumference on the negative direction 
of the initial line will be a point of discontinuity. 


In conclusion, every function which is defined in the interval 
(— 71, + 7) and which satisfies Dirichlet’s conditions in that inter- 
val may be represented by a Fourier series in the same interval. 


More generally, let f(x) be a function which is defined in an 
interval (a, a+ 27) of length 27, and which satisfies Dirichlet’s 
conditions in that interval. It is evident that there exists one and 
only one function F(x) which has the period 27 and coincides with 
J(«) in the interval (a, a+ 27). This function is represented, for 
all values of x, by the sum of a trigonometric series whose coeffi- 
cients a, and 6, are given by the formule (67): 


m 


al +7 1 “ar 
UP aaah ji F(x) cos mx dx, bn = * F(x) sin mx dz. 


efi. r 7 
The coefficient a,,, for example, may be written in the form 


t 7 1 a—Qhr 
Nee i F(x) cos mx da + =f F(a) cos ma dx, 
TT Ja-2he TT) 
where a is supposed to lie between 2h7 — 7 and 2hr +. Since 
F(x) has the period 27 and coincides with f(x) in the interval 
(a, a+ 27), this value may be rewritten in the form 


rf 2ha +7 a+ 27 
a, == i F(2) cos max dx +f J (2) cos ma dx 
a 2 


(74) 4 ae+2r pa 
= =f J(x) cos mx dx. 
Similarly, we should find 
oe 1 &-+ 23 
(79) = a J (x) sin ma dx. 


a 


Whenever a function f(2) is defined in any interval of length 27, 
the preceding formule enable us to calculate the coefficients of its 
development in a Fourier series without reducing the given interval 
to the interval (— 7, + 7). 
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198. Examples. 1) Let us find a Fourier series whose sum is —1 for 
—na<2z<0, and +1 for0<x<+7z. The formule (67) give the values 


a= =f —de+= ("de =0, 


I 7) We ey 
tm=—f cos ma der + = fi cosmz da = 0, 


2 — cosmm — cos (— mz) 
mn ? 





1 7°? ; ah Pte 
ee sin made += [ sin mz dz = 


If m is even, 6, is zero. If m is odd, bm is 4/mz. Multiplying all the coeffi- 
cients by 2/4, we see that the sum of the series 





_ sing , sin3e 4 sin (2m + 1)z 


76 
Os 1 3 2m +1 


Sey, 
is — 2/4 for —-27 <2<0, and + 2/4for0<xz<za. The point x = 0isa point 
of discontinuity, and the sum of the series is zero when x = 0, as it should be. 
More generally the sum of the series (76) is 7/4 when sing is positive, — 7/4 
when sin z is negative, and zero when sing = 0. 

The curve represented by the equation (76) is composed of an infinite number 
of segments of length z of the straight lines y = + 7/4 and an infinite num- 
ber of isolated points (y = 0, x = kz) on the = axis. 


2) The coefficients of the Fourier development of x in the interval from 0 to 
27 are 


il Qa 
a= = f AN Hi ee 
Tt Jo 








1 © sin mx27 1 ar 
dm = = f xcosma dx = | + f sinmaz dz =0, 
Ww Jo mr 0 mr Jo 
I eho. x cos man 2™ 1 an 9) 
om = = f x sin mz dx = — | + tb cos mz dz =— —. 
Jo mr 0 mr Jo ™m 


Hence the formula 


x sinx sin2x sin3z 


aD 
Caine) 1 2 3 





(77) 





is valid for all values of x between 0 and 27. If we set y equal to the series on 
the right, the resulting equation represents a curve composed of an infinite num- 
ber of segments of straight lines parallel to y = 7/2 and an infinite number of 
isolated points. 


Note. If the function f(x) defined in the interval (— 7, + 7) is even, that is 
to say, if f(— x) = f(x), each of the coefficients b,, is zero, since it is evident that 


ifs f(x) sin ma dx = — {F@) sin mz dx 
—T Si 0 


Similarly, if f(w) is an odd function, that is, if f(— 7) =— f(x), each of the 
coefficients dm is zero, including a. A function f(#) which is defined only in 
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the interval from 0 to 7 may be defined in the interval from — z to 0 by either 
of the equations 

f(—a)=f@) or f(—#%)=—f(z) 
if we choose to do so. Hence the given function f(z) may be represented either 
by a series of cosines or by a series of sines, in the interval from 0 to z. 


199. Expansion of a continuous function. Weierstrass’ theorem. Let f(x) be a 
function which is defined and continuous in the interval (a, 0). The following 
remarkable theorem was discovered by Weierstrass: Given any preassigned posi- 
tive number «, a polynomial P(x) can always be found such that the difference 
f() — P(a) is less than ¢ in absolute value for all values of x in the interval (a, b). 

Among the many proofs of this theorem, that due to Lebesgue is one of the 
simplest.* Let us first consider a special function ¥(x) which is continuous in 
the interval (— 1, + 1) and which is defined as follows: ¥(x) = 0 for -1<@<0, 
v(x) = 2kx for 0 <a <1, where k is a given constant. Then ¥(z) = (« +|@|)k. 
Moreover for —1<a< +1 we shall have 


|aj=V1—(1—2?), 3 


and for the same values of « the radical can be developed in a uniformly con- 
vergent series arranged according to powers of (1—«x?). It follows that |x|, and 
hence also y(x), may be represented to any desired degree of approximation in 
the interval (— 1, + 1) by a polynomial. 

Let us now consider any function whatever, f(z), which is continuous in 
the interval (a, 6), and let us divide that interval into a suite of subintervals 
(oy, 1), (Qi, G2), ---, (Gn-1, Gn), where @= a <a) < Op <--- < G1 <a =O, 
in such a way that the oscillation of f(x) in any one of the subintervals is less 
than €/2. Let Z be the broken line formed by connecting the points of the 
curve y = f(x) whose abscisse are ao, a1, d2,:--,6. The ordinate of any point 
on L is evidently a continuous function ¢(x), and the difference f(x) — ¢() is 
less than €/2 in absolute value. For in the interval (a@,-1, du), for example, 
we shall have 


F(z) — O() = [F(@) — flau—1)] (1 — 8) + [F(@) — F(a) ] 8, 
where & — @y—1) = O(@u — M1). Since the factor @ is positive and less than 
unity, the absolute value of the difference f — ¢ is less than e(1 — 6 + 0)/2 = €/2. 
The function ¢(x) can be split up into a sum of n functions of the same type as 
W(x). For, let Ay, Ai, Ae, ---, Ay be the successive vertices of Z. Then (x) 
is equal to the continuous function ¥,(%) which is represented throughout the 
interval (a, b) by the straight line Ap A; extended, plus a function ¢1 (x) which 
is represented by a broken line Aj A{---A% whose first side 4 A{ lies on the 
« axis and whose other sides are readily constructed from the sides of L. Again, 
the function ¢1 (x) is equal to the sum of two functions Wo. and do, where Wo Is 
zero between a and a, and is represented by the straight line 4{4$ extended 
between a; and b, while #2 is represented by a broken line Af’ A{’Ay--- A’, whose 
first three vertices lie on the w axis. Finally, we shall obtain the equation 
$= 1+ vo+-:: +n, where y; is a continuous function which vanishes 
between a and a-; and which is represented by a segment of a straight line 





* Bulletin des sciences mathématiques, p. 278, 1898. 
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between a;_; and b. If we then make the substitution XY = mz + n, where m 
and » are suitably chosen numbers, the function y;(z) may be defined in the 
interval (— 1, + 1) by the equation 
Yi(t) = K(X + |X), 

and hence it can be represented by a polynomial with any desired degree of 
approximation. Since each of the functions y;(x) can be represented in the 
interval (a, 6) by a polynomial with an error less than €/2n, it is evident that the 
sum of these polynomials will differ from f(x) by less than e. 

It follows from the preceding theorem that any function f(x) which is contin- 
uous in an interval (a, b) may be represented by an infinite series of polynomials 
which converges uniformly in that interval. For, let 1, €2,+:-, €,,--: be a sequence 
of positive numbers, each of which is less than the preceding, where e, approaches 
zero as n becomes infinite. By the preceding theorem, corresponding to each of 
the <’s a polynomial P;(x) can be found such that the difference f(x) — P; (x) is 
less than ¢; in absolute value throughout the interval (a, b). Then the series 


Py (x) + [Pa (%) — Pi(e)] +--+ > + [Pa @®) — Par @)J +> 


converges, and its sum is f(x) for any value of x inside the interval (a, b). For 
the sum of the first n terms is equal to P,, (x), and the difference f(z) — S,, which 
is less than €,, approaches zero as n becomes infinite. Moreover the series con- 
verges uniformly, since the absolute value of the difference f(~) — S, will be less 
than any preassigned positive number for all values of n which exceed a certain 
fixed integer NV, when « has any value whatever between a and b. 


200. A continuous function without a derivative. We shall conclude this chapter 
by giving an example due to Weierstrass of a continuous function which does 
not possess a derivative for any value of the variable whatever. Let b be a posi- 
tive constant less than unity and let a@ be an odd integer. Then the function 
F(x) defined by the convergent infinite series 


+0 
(78) F(z) = > b” cos (a 12) 
n=0 
is continuous for all values of x, since the series converges uniformly in any 
interval whatever. If the product ab is less than unity, the same statements 
hold for the series obtained by term-by-term differentiation. Hence the func- 
tion F(x) possesses a derivative which is itself a continuous function. We shall 
now show that the state of affairs is essentially different if the product ab exceeds 
a certain limit. 
In the first place, setting 


m—1 
Sn = i » b” {cos [a x(a + h)] — cos (a"2z)}, 
Vee 


+n 
1 n 
Rn = aan {cos [a” x(a + h)] — cos (a"7e)} , 


we may write 
(79) F(a + h) — F(a) 


= Si te Rin. 
h 
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On the other hand, it is easy to show, by applying the law of the mean to the 
function cos(a” za), that the difference cos [a” 2(a + h)] — cos (a” 7a) is less than 
ma”|h| in absolute value. Hence the absolute value of S,, is less than 


m—1 


am om —1 
nyu =n ’ 
ab —1 








n=0 
and consequently also less than 2(ab)™/(ab —1), if ab>1. Let us try to find a 
lower limit of the absolute value of R, when hf is assigned a particular value. 
We shall always have 
a” = Am + Em, 
where @ » is an integer and £,, lies between —1/2 and +1/2. If we set 


€m — Em 
$a 


qm 


i 


where é» is equal to +1, it is evident that the sign of h is the same as that of 
€m, and that the absolute value of h is less than 3/2a”. Having chosen / in this 
way, we shall have 


ane + h) = a*-marn(@ + h) = a" 2 (an fs Cnc 


Since a is odd and e, =+1, the product a”-™(@m+ €m) is even or odd with 
Am +1, and hence 

cos [a a(x + h)] = (—1)4mt+1, 
Moreover we shall have 


COs (a” 7x) = cos (a"-"a™ rx) = cos[a"—™ (Am + Em) ] 
= COS (Q" =" Gm, H)\COS (a9 =" E70) , 
or, since a’-™q@,, is even or odd with a, 
COs (a” wx) = (—1)%mcos(a"—™E,, 7) . 
It follows that we may write 


Rn = oe > bn [1+ cos(ar-™z,, 2)]. 


ra=m 


Since every term of the series is positive, its sum is greater than the first term, and 
consequently it is greater than b” since &,, lies between — 1/2 and + 1/2. Hence 


or, since |h| <3/2a™, 
|u| > 5 (a)™. 
If a and 6 satisfy the inequality 
(80) ab >1+ a ’ 


we shall have 





m~ Bad)” 
= (av) > ap? 
whence, by (79), 
37 
b-1—-—— 
[F(@ +h) — F(a) 2 % 2 
| > |Rn| —|Sn —(abym ‘ 
ao [n|—|Sn] > 5 (ad)"——— 
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As m becomes infinite the expression on the extreme right increases indefinitely, 
while the absolute value of h approaches zero. Consequently, no matter how 
small ¢ be chosen, an increment h can be found which is less than e in abso- 
lute value, and for which the absolute value of [F(x + h) — F(x)]/h exceeds any 
preassigned number whatever. It follows that if a and b satisfy the relation (80), 
the function F(x) possesses no derivative for any value of « whatever. 


EXERCISES 
1. Apply Lagrange’s formula to derive a development in powers of 2 of that 
root of the equation y? = ay + « which is equal to a when z = 0. 


2. Solve the similar problem for the equation y - a@+ay"+1=0. Apply the 
result to the quadratic equation a — bx + cx? = 0. Develop in powers of c that 
root of the quadratic which approaches a/b as c approaches zero. 


3. Derive the formula 


log( + ®) _ , (Ria x2 4 eee a8 = ee eee Pen O45 
1+% 2 2953 





4. Show that the formula 


ay fy 1 ah NL aN ON 
Ss SF ats hensie 
Vl+e 1l+a 2\14+2 2.4\1l+¢@ 


holds whenever a is greater than — 1/2. 





5. Show that the equation 


2 1 ANG LS 2% \b 
ake otal) + (Gt 


holds for values of x less than 1 in absolute value. What is the sum of the series 
when |z|>1? 





6. Derive the formula 


1 ne nm(n—1)/ &% \? n(n—1)\(n—2)/ a \3 
“n= — ill ore le “s 
ae a” ei 1.2 (4) 1.2.3 a+ez ‘ 
7. Show that the branches of the function sinmz and cosmx which reduce 


to 0 and 1, respectively, when sing = 0 are developable in series according to 
powers of sina: 





(m2 — 1)(m? — 9) 


sinte —---], 
I WiaP rested ka G5 


: : m2 —1 aes 
sin mz = m | sing — ——— sin’e + 
23 


,, m3 (m? — 4) 








cos mz = 1 — bs sin?a sintg —---. 
1 P2814 
[Make use of the differential equation 
au du 
1-y —y—+mu=0 
(1— y’) Ge ay + , 


which is satisfied by u = cosmz and by u = sin ma, where y = sin @. | 


8. From the preceding formule deduce developments for the functions 
COS (Nn arc COS Z) , sin (n arc COS 2). 


CHAPTER X 


PLANE CURVES 


The curves and surfaces treated in Analytic Geometry, properly 
speaking, are analytic curves and surfaces. However, the geomet- 
rical concepts which we are about to consider involve only the exist- 
ence of a certain number of successive derivatives. Thus the curve 
whose equation is y = f(x) possesses a tangent if the function f(z) 
has a derivative f'(x); it has a radius of curvature if f'(@) has a 
derivative f"(a); and so forth. 


I. ENVELOPES 


201. Determination of envelopes. Given a plane curve C whose 
equation 


(1) S(& Y, %) =9 
involves an arbitrary parameter a, the form and the position of the 
curve will vary with a. If each of the positions of the curve C is 
tangent to a fixed curve EZ, the curve EH is called the envelope of the 
curves C, and the curves C are said to be enveloped by E. The 
problem before us is to establish the existence (or non-existence) of 
an envelope for a given family of curves C, and to determine that 
envelope when it does exist. 

Assuming that an envelope E exists, let (a, y) be the point of tan- 
gency of £ with that one of the curves C which corresponds to a cer- 
tain value a of the parameter. The quantities 2 and y are unknown 
functions of the parameter a which satisfy the equation (1). In 
order to determine these functions, let us express the fact that the 
tangents to the two curves # and C coincide for all values of a. 
Let dx and 8y be two quantities proportional to the direction cosines 
of the tangent to the curve C, and let dx/da and dy/da be the 
derivatives of the unknown functions # = (a), y= y(a). Then a 
necessary condition for tangency is 


Ae ON 
da da 
2 ee Nw 
© da by 


426 
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On the other hand, since @ in equation (1) has a constant value for 
the particular curve C considered, we shall have 





OF pee 
(3) gat tine 5 i © 


which determines the tangent to C. Again, the two unknown func- 
tions x = $(a), y = ¥(a) satisfy the equation 

S(& y, 4) =9, 
also, where a is now the independent variable. Hence 


afde , ofdy , af 4 
d 


©) dada ' dyda' da 
or, combining the equations (2), (3), and (4), 
OF 
(5) aa 0. 


The unknown functions « = $(a), y = y(@) are solutions of this equa- 
tion and the equation (1). Hence the equation of the envelope, in 
case an envelope exists, is to be found by eliminating the parameter a 
between the equations f = 0, ef/ea = 0. 

Let R(x, y) = 0 be the equation obtained by eliminating a between 
(1) and (5), and let us try to determine whether or not this equation 
represents an envelope of the given curves. Let C, be the particu- 
lar curve which corresponds to a value a of the parameter, and let 
(2), Y) be the codrdinates of the point M, of intersection of the 
two curves 

of 

(6) fle ny eG) = 0, rae =0. 

The equations (1) and (5) have, in general, solutions of the form 
x= (2), y=y(a), which reduce to x, and y, respectively, for 
a@=a,. Hence for a=a, we shall have 


aii ES 
Ox \da]o Oy \da/o 

This equation taken in connection with the equation (3) shows 
that the tangent to the curve C, coincides with the tangent to the 
curve described by the point (a, v), at least unless ef/éx and éf/éy 
are both zero, that is, unless the point WM) is a singular point for the 
curve C,. It follows that the equation R(x, y) = 0 represents either 
the envelope of the curves C or else the locus of singular points on 
these curves. 
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‘L'his result may be supplemented. If each of the curves C has 
one or more singular points, the locus of such points is surely a part 
of the curve R(x, y)=0. Suppose, for example, that the point (a, y) 
is such a singular point. Then « and y are functions of @ which 
satisfy the three equations 


of of 
SY, Y= 9%, ie oye 


and hence also the equation @f/éa = 0. - It follows that w and y 
satisfy the equation R(a, y) = 0 obtained by eliminating a between 
the two equations f=0 and 6f/éa=0. In the general case the 
curve R(x, y)=0 is composed of two analytically distinct parts, 
one of which is the true envelope, while the other is the locus of 
the singular points. 


Example. Let us consider the family of curves” 
fay Nay —y + (@—ayP=0. 


The elimination of a between this equation and the derived equation 


a =—2(«—a)=0 
gives y* — y* = 0, which represents the three straight lines y = 0, 
y=+1, y=—1. The given family of curves may be generated 
by a translation of the curve y*—y?+2?=0 along the ~ axis. 
This curve has a double point at the origin, and it is tangent to 
each of the straight lines y=+1 at the points where it cuts the 
y axis. Hence the straight line y = 0 is the locus of double points, 
whereas the two straight lines y = + 1 constitute the real envelope. 


202. If the curves C have an envelope EL, any point of the envelope 
is the limiting position of the point of intersection of two curves of 
the family for which the values of the parameter differ by an infini- 
tesimal, For, let 


(7) Se y,a)=0, SG ya+h)y=0 


be the equations of two neighboring curves of the family. The 
equations (7), which determine the points of intersection of the two 
curves, may evidently be replaced by the equivalent system 


S(@ Ya + h) — fa, Ys a) 
h at 





S(& y, a) = 9, 
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the second of which reduces to éf/éa = 0 as h approaches zero, that 
is, as the second of the two curves approaches the first. This prop- 
erty is fairly evident geometrically. In Fig. 37, a, for instance, the 
point of intersection N of the two neighboring curves C and C' 
approaches the point of tangency M as C’ approaches the curve C 





Fig. 37, a Fia. 37, b 


as its limiting positicy. Likewise, in Fig. 37, 6, where the given 
curves (1) are supposed to have double points, the point of intersec- 
tion of two neighboring curves C and C' approaches the point where 
C cuts the envelope as C' approaches C. 

The remark just made explains why the locus of singular points 
is found along with the envelope. For, suppose that f(a, y, a) is a 
polynomial of degree m in a. For any point M)(a, y) chosen at 
random in the plane the equation 


(8) S(®o1 Yo: %) = 9 
will have, in general, m distinct roots. Through such a point there 
pass, in general, m different curves of the given family. But if the 
point M, lies on the curve R(x, vy) = 0, the equations 
So» Yor %) = 9, ef 

are satisfied simultaneously, and the equation (8) has a double root. 
The equation R(x, y) = 0 may therefore be said to represent the 
locus of those points in the plane for which two of the curves of 
the given family which pass through it have merged into a single 
one. The figures 37, a, and 37, 6, show clearly the manner in which 
two of the curves through a given point merge into a single one as 
that point approaches a point of the curve R(x, y) = 0, whether on 
the true envelope or on a locus of double points. 
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Note. It often becomes necessary to find the envelope of a family 
of curves 

(9) F(a, y, a, 6) =9 
whose equation involves two variable parameters a and 6, which 
themselves satisfy a relation of the form ¢(a,b)=0. This case 
does not differ essentially from the preceding general case, however, 
for 6 may be thought of as a function of a defined by the equation 
¢=0. By the rule obtained above, we should join with the given 
equation the equation obtained by equating to zero the derivative 
of its left-hand member with respect to a: 


OF OF db _ 


Chi omar esa 


But from the relation $(a, 6) = 0 we have also 


ab 86d) _, 
lie Cha ae 


whence, eliminating db/da, we obtain the equation 


OF 0b OF 06 _ 
Go) rT me 





0, 


which, together with the equations F = 0 and ¢ = 0, determine the 
required envelope. The parameters a and 6 may be eliminated 
between these three equations if desired. 


203. Envelope of a straight line. As an example let us consider the equation 
of a straight line D in normal form 

(ath) xcosa+ysin a — f(x) =0, 
where the variable parameter is the angle w. Differentiating the left-hand side 
with respect to this parameter, we find as the second equation 

(12) —axsina+ycosa —f(a) =0. 
These two equations (11) and (12) determine the point of intersection of any 
one of the family (11) with the envelope # in the form 
x = f(a)cos a — f(a) sina, 


(18) y¥ =f(@) sina + f(a) cosa. 





It is easy to show that the tangent to the envelope # which is described by this 
point (x, y) is precisely the line D. For from the equations (18) we find 


dx =—[f(a@) + f’(a)]sinada, 
dy= [f(a)+f"(a)]cosada, 


whence dy/dx = — cot a, which is precisely the slope of the line D. 


(14) 
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Moreover, if s denote the length of the arc of the envelope from any fixed 
point upon it, we have, from (14), 


ds = Vda? + dy? =+[ f(a) + f(a) ] da, 


whence 
ee [ [Ha aa + F(a) |. 


Hence the envelope will be a curve which is easily rectifiable if we merely choose 
for f(a) the derivative of a known function.* 

As an example let us set f(~) =I sina cosa. Taking y =0 and «=0 suc. 
cessively in the equation (11), we find (Fig. 88) OA =Isina, OB =1 cos a, 
respectively ; hence AB=/. The required 
curve is therefore the envelope of a straight 
line of constant length J, whose extremities 
always lie on the two axes. The formule 
(13) give in this case 


y 


fi) (SINS Be. i = UiCostiag, 





and the equation of the envelope is 


(e(fes 


which represents a hypocycloid with four 
cusps, of the form indicated in the figure. Fic. 38 

As « varies from 0 to 7/2, the point of con- 

tact describes the are DC. Hence the length of the arc, counted from D, is 








tea Bh bee 
Seal Bl ein C08 @ dig SiG, 
0 


Let I be the fourth vertex of the rectangle determined by OA and OB, and M 
the foot of the perpendicular let fall from J upon AB. Then, from the tri- 
angles AMI and APM, we find, successively, 


AM = AITcosa=lIcos?a, AP=AMsina=Icos*asina. 


Hence OP = OA — AP =I sin’a, and the point M is the point of tangency of 
the line AB with the envelope. Moreover 


BM =1—AM=lIsin?a; 


hence the length of the arc DM = 3BM/2. 





* Each of the quantities which occur in the formula for s, s = f’(@) + [f(@) da, 
has a geometrical meaning: @ is the angle between the a axis and the perpendicular 
ON let fall upon the variable line from the origin; /(@) is the distance ON from the 
origin to the variable line; and /’(@) is, except for sign, the distance MN from 
the point M where the variable line touches its envelope to the foot V of the perpen- 
dicular let fall upon the line from the origin. The formula for s is often called 


Legendre’s formula. 
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204. Envelope of a circle. Let us consider the family of circles 
(15) (w— a)? + (y— bP = p?=0, 


where a, b, andp are functions of a variable parameter ¢. The points where a 
circle of this family touches the envelope are the points of intersection of the 
circle and the straight line 


(16) (ec —a)a’+(y —b)b0’+ pp’ =0. | 


This straight line is perpendicular to the tangent MT to the curve C described 
by the center (a, b) of the variable circle (15), and its distance from the center is 
pdp/ds, where s denotes the length of 
GY the arc of the curve C measured from 
‘ some fixed point. Consequently, if the 
line (16) meets the circle in the two 
points N and WN’, the chord NW’ is 
bisected by the tangent MT at right 
angles. It follows that the envelope 
consists of two parts, which are, in 
general, branches of the same analytic 
curve. Let us now consider several 
special cases. 

1) If pis constant, the chord of con- 
tact NN’ reduces to the normal PP’ to 
the curve C, and the envelope is com- 
posed of the two parallel curves C; and 
C{ which are obtained by laying off the constant distance p along the normal, 
on either side of the curve C. 

2) Ifp =s+K, we have pdp/ds = p, and the chord NN’ reduces to the tan- 
gent to the circle at the point @. The two portions of the envelope are merged 
into a single curve I’, whose normals are tangents to the curve C. The curve C 
is called the evolute of I’, and, conversely, I’ is called an involute of C (see § 206). 

If dp >ds, the straight line (16) no longer cuts the circle, and the envelope is 
imaginary. 





Secondary caustics. Let us suppose that 
the radius of the variable circle is propor- 
tional to the distance from the center to a 
fixed point O. Taking the fixed point O as 
the origin of coédrdinates, the equation of the 
circle becomes 


(e — a)? + (y — b)? = k2 (a? + BW), 


where & is a constant factor, and the equation 
of the chord of contact is 


(%& — a)a’ + (y — b)b’ + k2(aa’ + bb’) = 0. 
If 5 and 6 denote the distances from the 
center of the circle to the chord of contact and to the parallel to it through the 


origin, respectively, the preceding equation shows that 5 = k25’. Let P be a 
point on the radius MO (Fig. 40), such that MP = k2MO, and let C be the 








Fig. 40 
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locus of the center. Then the equation just found shows that the chord of con- 
tact is the perpendicular let fall from P upon the tangent to C at the center M. 
Let us suppose that & is less than unity, and let H denote that branch of the 
envelope which lies on the same side of the tangent MT as does the point O. 
Let 7 and , respectively, denote the two angles which the two lines MO and 
MN make with the normal MI to the curve C. Then we shall have 


Mp sint Mq MQ _ 1 
MN’ snr Mp MP k 


Mq 





sini = ’ sy 








Now let us imagine that the point O is a source ot light, and that the curve C 
separates a certain homogeneous medium in which O lies from another medium 
whose index of refraction with respect to the first is 1/zk. After refraction the 
incident ray OM will be turned into a refracted ray MR, which, by the law of 
refraction, is the extension of the line NM. Hence all the refracted rays MR 
are normal to the envelope, which is called the secondary caustic of refraction. 
The true caustic, that is, the envelope of the refracted rays, is the evolute of the 
secondary caustic. 

The second branch E’ of the envelope evidently has no physical meaning; 
it would correspond to a negative index of refraction. If we set k=1, the 
envelope # reduces to the single point O, while the portion H’ becomes the locus 
of the points situated symmetrically with O with respect to the tangents to C. 
This portion of the envelope is also the secondary caustic of reflection for inci- 
dent rays reflected from C which issue from the fixed point O. It may be shown 
in a manner similar to the above that if a circle be described about each point of 
C with a radius proportional to the distance from its center to a fixed straight 
line, the envelope of the family will be a secondary caustic with respect to a 
system of parallel rays. 


Il. CURVATURE 


205. Radius of curvature. The first idea of curvature is that the 
curvature of one curve is greater than that of another if it recedes 
more rapidly from its tangent. In order to render this somewhat 
vague idea precise, let us first consider the case of a circle. Its 
curvature increases as its radius diminishes; it is therefore quite 
natural to select as the measure of its curvature the simplest func- 
tion of the radius which increases as the radius diminishes, that 
is, the reciprocal 1/R of the radius. Let 4B be an arc of a circle 
of radius R which subtends an angle w at the center. The angle 
between the tangents at the extremities of the arc AB is also w, and 
the length of the arc is s = Rw. Hence the measure of the curva- 
ture of the circle is w/s. This last definition may be extended to 
an arc of any curve. Let AB be an arc of a plane curve without a 
point of inflection, and w the angle between the tangents at the 
extremities of the arc, the directions of the tangents being taken 
in the same sense according to some rule, —the direction from A 
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toward B, for instance. Then the quotient w/are AB is called the 
average curvature of the arc AB. As the point B approaches the 
point A this quotient in general approaches a limit, which is called 
the curvature at the point A. The 
radius of curvature at the point A is 
defined to be the radius of the circle 
which would have the same curvature 
which the given curve has at the point 
A; it is therefore equal to the recipro- 
cal of the curvature. Let s be the 
length of the are of the given curve 
measured from some fixed point, and 
« the angle between the tangent and 
some fixed direction, —the 2 axis, for example. Then it is clear 
that the average curvature of the arc AB is equal to the absolute 
value of the quotient Aa/As; hence the radius of curvature is given 
by the formula 











Fig. 41 


aN 
R=+tlim—-=+ ae 
Aa da 
Let us suppose the equation of the given curve to be solved for y 


in the form y = f(x). Then we shall have 





a y"' dx eS 
a =arctany’, Be ar i ds =V1+ y" de, 
and hence ; 
12 
(17) pal), 
Y 


Since the radius of curvature is essentially positive, the sign + 
indicates that we are to take the absolute value of the expression 
on the right. Ifa length equal to the radius of curvature be laid 
off from A upon the normal to the given curve on the side toward 
which the curve is concave, the extremity J is called the center of 
curvature. ‘The circle described about J as center with R as radius 
is called the circle of curvature. The coordinates (a), y) of the 
center of curvature satisfy the two equations 

De Us si py 

a yl? ; 
which express the fact that the point lies on the normal at a dis- 
tance k from A, From these equations we find, on eliminating a,, 


je yf? 
yl! 


(i — 2) + yyy =, (a — «)?+(y, — y)? 





wA-y=t 
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In order to tell which sign should be taken, let us note that if y" is 
positive, as in Fig. 41, y, — y must be positive; hence the positive 
sign should be taken in this case. If 7!’ is negative, y, — y is nega- 
tive, and the positive sign should be taken in this case also. The 
codrdinates of the center of curvature are therefore given by the 
formule 


12 
(18) pele 1+ y”. 


') 








OE eS eS OP 
y y 


When the codrdinates of a point (x, y) of the variable curve are 
given as functions of a variable parameter t, we have, by § 33, 
dy 7 Ge ey — dy dx 
Vice io 'Sce Gill GERI 
and the formule (17) and (18) become 
(da? + dy) 
dix. dy —dy d?x’ 


dy(da? + dy?) dx(da* + dy”) 
Gil = 0 ae a = 


dx d?y — dy d?x LR A as d?y — dy d?x 





R=+ 
(19) 





At a point of inflection y'’ = 0, and the radius of curvature is 
infinite. At a cusp of the first kind y can be developed according 
to powers of x’? in a series which begins with a term in 2; hence 
y' has a finite value, but y" is infinite, and therefore the radius of 
curvature is zero. 


Note. When the coérdinates are expressed as functions of the arc s of the 


curve, 
t= ¢(s), Yy=Y¥(s), 


the functions ¢ and y satisfy the relation 

p(s) + ¥7(s) =1, 

since dx? + dy? = ds?, and hence they also satisfy the relatiop 
Po +VY"=0. 

Solving these equations for ¢’ and y’, we find 


py” ’ gp” 
| RN et et) 
Vo2 Me yp V¢2 ce yo 


p= = 
where ¢€ = + 1, and the formula for the radius of curvature takes on the espe 
cially elegant form 

(20) : 


i [y’(s)]?. 
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206. Evolutes. The center of curvature at any point is the limit- 
ing position of the point of intersection of the normal at that point 
vith a second normal which approaches the first one as its limiting 
position. For the equation of the normal is 


X—a+(Y—y)y'=0, 


where X and Y are the running codrdinates. In order to find the 
limiting position of the point of intersection of this normal with 
another which approaches it, we must solve this equation simulta- 
neously with the equation obtained by equating the derivative of the 
left-hand side with respect to the variable parameter 2, 1.e. 


—1—y?+(Y-y)y"'=0. 


The value of Y found from this equation is precisely the ordinate 
of the center of curvature, which proves the proposition. It follows 
that the locus of the center of curvature is the envelope of the 
normals of the given curve, ie. its evolute. 

Before entering upon a more precise discussion of the relations 
between a given curve and its evolute, we shall explain certain con- 
ventions. Counting the length of the are of the given curve ina 
definite sense from a fixed point as origin, and denoting by a the 
angle between the positive direction of the 2 axis and the direction 
of the tangent which corresponds to increasing values of the arc, 
we shall have tana =+ y’', and therefore 
a ae ze da 

Vipy? & 

On the right the sign + should be taken, for if x and s increase 
simultaneously, the angle @ is acute, whereas if one of the varia- 
bles a and s increases as the other decreases, the angle a is obtuse 
(§ 81). Likewise, if 8 denote the angle between the y axis and the 
tangent, cos B = dy/ds. The two formule may then be written 


cos a = 


cosa = —, ges 
ds ds 
where the angle a is counted as in Trigonometry. 

On the other hand, if there be no point of inflection upon the 
given are, the positive sense on the curve may be chosen in such a 
way that s and @ increase simultaneously, in which case R = ds/da 
all along the arc. Then it is easily seen by examining the two 
possible cases in an actual figure that the direction of the segment 
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starting at the point of the curve and going to the center of curva- 
ture makes an angle ay=a4+ /2 with the x axis. The codrdinates 
(#1, y:) of the center of curvature are therefore given by the formule 


m= 2+ Reos(a+Z)=2—R sina, 


y=ytR sin(a+Z)=y + Reosa, 
whence we find 


dx, = cosads — Rceosada— snadR =— sinadR, 


dy, = sinads—Rsinada+cosedR= cosadR. 


In the first place, these formule show that dy, /dx, =— cot a, which 
proves that the tangent to the evolute is the normal to the given 
curve, as we have already seen. Moreover 


ds; = di dy = dR, 


or ds; =tdk. Let us suppose for definiteness that the radius 
of curvature constantly increases as we proceed along the curve C 
(Fig. 42) from M, to M,, and let us choose the positive sense of 
motion upon the evolute (D) in such a way 
that the arc s, of (D) increases simultane- 
ously with R. Then the preceding formula 
becomes ds, = dk, whence s, =R+C. It 
_ follows that the are J, /, = R, — R,, and we 
see that the length of any are of the evolute 
is equal to the difference between the two 
radii of curvature of the curve C which cor- us 
respond to the extremities of that are. 

This property enables us to construct the 
involute C mechanically if the evolute (D) be 
given. If a string be attached to (D) at an 
arbitrary point 4 and rolled around (D) to J,, thence following the 
tangent to M,, the point M, will describe the involute C as the 
string, now held taut, is wound further on round (D). This con- 
struction may be stated as follows: On each of the tangents 7M of 
the evolute lay off a distance 1M = /, where / + s = const., s being 
the length of the arc AJ of the evolute. Assigning various values 
to the constant in question, an infinite number of involutes may be 
drawn, all of which are obtainable from any one of them by laying 
off constant lengths along the normals. 





My Cc 
Fig. 42 
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All of these properties may be deduced from the general formula 
for the differential of the length of a straight line segment (§ 82) 


dl =— do, COS wy — doz COS We. 


If the segment is tangent to the curve described by one of its 
extremities and normal to that described by the other, we may set 
1, = 7, o, = 7/2, and the formula becomes dé — do, = 0. If the 
straight line is normal to one of the two curves and / is constant, 
di = 0, cos w, = 0, and therefore cos w, = 0. 

The theorem stated above regarding the are of the evolute depends 
essentially upon the assumption that the radius of curvature con- 
stantly increases (or decreases) along the whole are considered. If 
this condition is not satisfied, the statement of the theorem must 
be altered. In the first place, if the radius of curvature is a maxi- 
mum or a Minimum at any point, dR = 0 at that point, and hence 


I dz,=dy,=90. Such a point is a cusp on 
the evolute. If, for example, the radius 
T/\\t of curvature is a maximum at the point M 


(Fig. 43), we shall have 
are 17, = IM — I,M,, 
are II, = IM — I, My, 


M, whence 
us, 7 ACES OTe Tg ast 
ee Hence the difference 7,1, — I, Mz is equal 


to the difference between the two ares //, and J/, and not their sum. 


207. Cycloid. The cycloid is the path of a point upon the circumference of a 
circle which rolls without slipping on a fixed straight line. Let us take the 





















aye 5 
Fia. 44 

fixed line as the # axis and locate the origin at a point where the point chosen on 

the circle lies in the e axis. When the circle has rolled to the point I (Fig. 44) 

the point on the circumference which was at O has come into the position M, 
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where the circular arc IM is equal to the segment OJ. Let us take the angle ¢ 
between the radii CM and CI as the variable parameter. Then the codrdinates 
of the point M are 


¢= O01I-IP=R¢—Rsing, y=MP=IC+CQ=R— Roose, 


where P and @ are the projections of M on the two lines OI and IT, respec- 
tively. It is easy to show that these formule hold for any value of the angle ¢. 
In one complete revolution the point whose path is sought describes the arc 
OBO,. If the motion be continued indefinitely, we obtain an infinite number 
of arcs congruent to this one. From the preceding formule we find 


“= R(¢ — sin ¢), dz = R(1— cos ¢) d¢, dx = Rsin ¢ d¢?, 
y = R(1— cos 4), dy = Rsin¢gdd¢, d?y = Ros ¢ d¢?, 
and the slope of the tangent is seen to be 


dy ke sin ¢ Rete 
dz 1--cos¢ 2 





of 


which shows that the tangent at M is the straight line MT, since the angle 
MTC = ¢/2, the triangle MTC being isosceles. Hence the normal at M is the 
straight line MI through the point of tangency J of the fixed straight line with 
the moving circle. For the length of the arc of the cycloid we find 


ds? = R2d¢? [sin2g + (1 — cos ¢)2] = 4resin® S ag? or ds=2Rsin é do, 


if the arc be counted in the sense in which it increases with ¢. Hence, counting 
the arc from the point O as origin, we shall have 


s=4R(1- cos). 
2 


Setting ¢ = 27, we find that the length of one whole section CBO, is 8h. The 
length of the arc OMB from the origin to the maximum B is therefore 4R, and 
the length of the are BM (Fig. 44) is 4R cos¢/2. From the triangle MTC the 
length of the segment MT is 2R cos ¢/2; hence arc BM = 2MT. 

Again, the area up to the ordinate through M is 


p 
A= "yds =f R2 (1 — 2 cos ¢ + cos? g) dd 


$ 
3 2 
= mf G —2cos¢@+ oe *) ae, 
i 2 2 


b= (Fo -2sing + Se), 





or 


Hence the area bounded by the whole arc OBO, and the base OO, is 87 #2, that 
is, three times the area of the generating circle. (GALILEO.) 
The formula for the radius of curvature of a plane curve gives for the cycloid 


8R3 sin? ‘ dg? 
= ——_———— = 48 ain” : 
Pp eo 2 
2B? sin? E d¢? 
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On the other hand, from the triangle MCI, MI = 2Rsin¢/2. Hencep=2M1, 
and the center of curvature may be found by extending the straight line MJ 
past I by its own length. This fact enables us to determine the evolute easily. 
For, consider the circle which is symmetrical to the generating circle with 
respect to the point 7. Then the point M’ where the line MZ cuts this second 
circle is evidently the center of curvature, since M’I = MI. But we have 

arc T’M’ = wR — arc IM’ =xR —-arcIM= zk — OI, 
or 

Aine IRAN Foe (OVE h (0) re USL =) Ih D5 

Hence the point M’ describes a cycloid which is congruent to the first one, the 
cusp being at B’ and the maximum at O. As the point M describes the arc 
BOy,, the point M’ describes a second are B’O, which is symmetrical to the arc 
OB’ already described, with respect to BB’. 


208. Catenary. The catenary is the plane curve whose equation with respect 
to a suitably chosen set of rectangular axes is 


Qe ae 
a pee 


Its appearance is indicated by the are MAM’ in the figure (Fig. 45). 








From (21) we find 


2 
yee Sess oe eotere =. y 1 72 ef 4 ena) y? 
2 ‘ TOYS ~ @2 gr gt 





4 a2 


If @ denote the angle which the tangent TM makes with the z axis, the formula 
for y’ gives 


& Get 
‘ en e @ 
5. = as cos p = —>— = 4, 
et 4+ era erga Y 
The radius of curvature is given by the formula 
Pete 
y” a 
But, in the triangle MPN, MP = MN cos ¢; hence 
MN = ee = y are 





cosm @O 
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It follows that the radius of curvature of the catenary is equal to the length of 
the normal MN. The evolute may be found without difficulty from this fact. 
The length of the arc AWM of the catenary is given by the formula 


ge ae 
a a x xr 
‘= [ i le one)" 
0 2 2 


ors=ysing. If a perpendicular Pm be dropped from P (Fig. 45) upon the 
tangent MT, we find, from the triangle PMm, 


Mm=MPsing=s. 


Hence the arc AWM is equal to the distance Mm. 


209. Tractrix. he curve described by the point m (Fig. 45) is called the 
tractrix. It is an involute of the catenary and has a cusp at the point A. The 
length of the tangent to the tractrix is the distance mP. But, in the triangle 
MPm, mP = ycos¢ =a; hence the length mP measured along the tangent to 
the tractrix from the point of tangency to the z axis is constant and equal to a. 
The tractrix is the only curve which has this property. 

Moreover, in the triangle MTP, Mm x mT = a. Hence the product of the 
radius of curvature and the normal is a constant for the tractrix. This property 
is shared, however, by an infinite number of other plane curves. 

The coordinates (71, y1) of the point m are given by the formule 





x _z 
ea#—e a 
Pi, Fe Sey COS Stee: Cimarae wg? 
e7*+e @ 
in aa 
wy=y-—ssngdg= z =a 
ezte @ 


or, setting e*/¢ = tan 6/2, the equations of the tractrix are 
6 : 
(22) % = acosé+ alog (‘a 5) 5 Yi =asiné. 


As the parameter @ varies from 72/2 to 7, the point (x1, y1) describes the arc 
Amn, approaching the x axis as asymptote. As @ varies from 2/2 to 0, the 
point (%, yi) describes the arc Am/n’, symmetrical to the first with respect to 
the y axis. The arcs Amn and Am’n’ correspond, respectively, to the arcs AM 
and AM’ of the catenary. 


210. Intrinsic equation. Let us try to determine the equation of a plane 
curve when the radius of curvature R is given as a function of the arc s, 
R= ¢(s). Let @ be the angle between the tangent and the x axis; then 
R=+ds/da, and therefore 


A first integration gives 


442 PLANE CURVES [X, § 210 
and two further integrations give # and y in the form 


50 


s s 
= to +f cos ads, y=Yot | sinads. 
So 


The curves defined by these equations depend upon the three arbitrary con- 
stants 2, Yo, and @. But if we disregard the position of the curve and think 
only of its form, we have in reality merely a single curve. For, if we first con- 
sider the curve C defined by the equations 


ae Jes lf x a oy re foal SG |e 


the general formule may be written in the form 
L=%+ X cosa — Ysinago, 
y=Yo+ X sin a+ Y cosa, 


if the positive sign be taken. These last formule define simply a transforma- 
tion to a new set of axes. If the negative sign be selected, the curve obtained 
is symmetrical to the curve C with respect to the X axis. A plane curve is 
therefore completely determined, in so far as its form is concerned, if its radius 
of curvature be known as a function of the are. The equation R = ¢(s) is 
called the intrinsic equation of the curve. More generally, if a relation between 
any two of the quantities R, s, and @ be given, the curve is completely deter- 
mined in form, and the expressions for the codrdinates of any point upon it 
may be obtained by simple quadratures. 
For example, if R be known as a function of a, R=f(a@), we first find 

ds = f(a)da, and then 

dz = cosaf(a)da, 

dy = sinaf(a)da, 


whence # and y may be found by quadratures. If R is a constant, for instance, 
these formule give 
L=%+RKsinae, ¥= Yo — KReosa, 


and the required curve is a circle of radius R. This result is otherwise evident 
from the consideration of the evolute of the required curve, which must reduce 
to a single point, since the length of its arc is identically zero. 
As another example let us try to find a plane curve whose radius of curva- 
ture is proportional to the reciprocal of the arc, R = a2/s, The formule give 
“sds 8? 


C= —— 


aorait 
h a? 2a2 


s s 
s est 
mS cos -— ds, Of sin — ds. 
4 2a ‘ 2a? 


Although these integrals cannot be evaluated in explicit form, it is easy to gain 
an idea of the appearance of the curve. As s increases from 0 to + wo, cand y 
each pass through an infinite number of maxima and minima, and they approach 
the same finite limit. Hence the curve has a spiral form and approaches 
asymptotically a certain point on the line y =a. 


and then 
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III. CONTACT OF PLANE CURVES 


211. Order of contact. Let C and C’' be two plane curves which 
are tangent at some point A. To every point m on C let us assign, 
according to any arbitrary law whatever, a point m! on C’, the only 
requirement being that the point m! 
should approach A with m. Taking 
the are Am—or, what amounts to 
the same thing, the chord Am— as 
the principal infinitesimal, let us first 
investigate what law of correspond- 
ence will make the order of the infin- 
itesimal mm! with respect to Am as 
large as possible. Let the two curves 
be referred to a system of rectangular 
or oblique cartesian codrdinates, the axis of y not being parallel to the 
common tangent AT. Let 


(C) ¥ =f(@), 
(") Y= F(x) 





Fic. 46 


be the equations of the two curves, respectively, and let (a, y)) be 
the codrdinates of the point A. Then the codrdinates of m will 
be [a + h, f(a + A)], and those of m! will be [x + k, F(a) +k)], 
where & is a function of / which defines the correspondence between 
the two curves and which approaches zero with h. 

The principal infinitesimal 4m may be replaced by h = ap, for 
the ratio ap/Am approaches a finite limit different from zero as the 
point m approaches the point A. Let us now suppose that mm! is 
an infinitesimal of order r+ 1 with respect to h, for a certain 
method of correspondence. Then mm" is of order 2r +2. If 6 
denote the angle between the axes, we shall have 


mm = [F(a + k) — f(a + h) + (k — h) cos 6)? + (k — h)? sin? 6; 


hence each of the differences k — A and F(a + k) — f(#) + 2) must 
be an infinitesimal of order not less than r 4+ 1, that is, 


k=htall*!, F(a +k)—flao +h) = Bh, 


where a and £ are functions of / which approach finite limits as h 
approaches zero. The second of these formule may be written in 


the form 
F(t) +h+ ah’*") — f(a +h) = Bh't. 
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If the expression F(a) + 4 + ah"*1) be developed in powers of a, 
the terms which contain @ form an infinitesimal of order not less 
than r+ 1. Hence the difference 


A = F(a +h) —f(% +4) 


is an infinitesimal whose order is not less than r + 1 and may exceed 
r+1. But this difference A is equal to the distance mn between 
the two points in which the curves C and C’ are cut by a parallel 
to the y axis through m. Since the order of the infinitesimal mm!’ 
is increased or else unaltered by replacing m!' by n, it follows that 
the distance between two corresponding points on the two curves is an 
infinitesimal of the greatest possible order if the two corresponding 
points always lie on a parallel to the y axis. If this greatest possi- 
ble order is r + 1, the two curves are said to have contact of order r 
at the point A. 


Notes. This definition gives rise to several remarks. The y axis 
was any line whatever not parallel to the tangent A7. Hence, in 
order to find the order of contact, corresponding points on the two 
curves may be defined to be those in which the curves are cut by 
lines parallel to any fixed line D which is not parallel to the tan- 
gent at their common point. The preceding argument shows that 
the order of the infinitesimal obtained is independent of the direc- 
tion of D, —a conclusion which is easily verified. Let mn and mm! 
be any two lines through a point m of the curve C which are not 
parallel to the common tangent (Fig. 46). Then, from the triangle 
mm'n, 

t 


mm sin mam! 


mn sin mm! 


As the point m approaches the point A, the angles mnm!' and mm'n 
approach limits neither of which is zero or 7, since the chord m'n 
approaches the tangent AT. Hence mm'/mn approaches a finite 
limit different from zero, and mm! is an infinitesimal of the same 
order as mn. The same reasoning shows that mm! cannot be of 
higher order than mn, no matter what construction of this kind is 
used to determine m' from m, for the numerator sin mnm! always 
approaches a finite limit different from zero. 

The principal infinitesimal used above was the are Am or the 
chord Am. We should obtain the same results by taking the are 
An of the curve C' for the principal infinitesimal, since Am and An 
are infinitesimals of the same order. 
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If two curves C and C’ have a contact of order r, the points m! 
on C’ may be assigned to the points m on C in an infinite number 
of ways which will make mm! an infinitesimal of order r + 1, — for 
that purpose it is sufficient to set k =h + ah*t!, where s<r and 
where a is a function of # which remains finite for h =0. On the 
other hand, if s < 7, the order of mm! cannot exceed s + 1. 


212. Analytic method. : It follows from the preceding section that 
the order of contact of two curves C and C’ is given by evaluating 
the order of the infinitesimal 


Y—y=F(a, +h) —f(a+h) 
with respect to h. Since the two curves are tangent at A, 
F(a) = f(a) and F'(a,) = f'(x). It may happen that others of the 


derivatives are equal at the same point, and we shall suppose for 
the sake of generality that this is true of the first m derivatives: 


F(x) = f(%); F'(xo) = f(a) ; 
F(x) = f'"(&o), ee F (2) =f (&»), 
but that the next derivatives F"+) (a) and f“+) (a) are unequal. 


Applying Taylor’s series to each of the functions F(x) and f(x), we 
find 


(23) 


] 
Y = F(a) + A Pie) + -*- 
hn pre) 


eee A) ——— 
a8 Ohare Ine eee casi) 


[FOP (a) +], 
h 
y= fe) + FSG) + 
Ue Arr+t 
a Or ee 


or, subtracting, 
hn +1 


1.2---(n +1) 





(24) Y-y= [FO+P (a) — ft? @) Fee], 
where ¢ and e’ are infinitesimals. Jt follows that the order of contact 
of two curves is equal to the order n of the highest derivatives of F(a) 
and f(x) which are equal for x = xp. 

The conditions (23), which are due to Lagrange, are the necessary 
and sufficient conditions that 2 = a, should be a multiple root of 
order »+1 of the equation F(x)= f(#). But the roots of this 
equation are the abscisse of the points of intersection of the two 
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curves Cand ©’; hence it may be said that two curves which have 
contact of order n have n + 1 coincident points of intersection. 

The equation (24) shows that Y — y changes sign with h if n is 
even, and that it does not if is odd. Hence curves which have 
contact of odd order do not cross, but curves which have contact of 
even order do cross at their point of tangency. It is easy to see why 
this should be true. Let us consider for definiteness a curve C’ 
which cuts another curve C in three points near the point A. If 
the curve C’ be deformed continuously in such a way that each of 
the three points of intersection approaches 4, the limiting position 
of C'has contact of the second order with C, and a figure shows that 
the two curves cross at the point 4. This argument is evidently 
general. 

If the equations of the two curves are not solved with respect to 
Y and y, which is the case in general, the ordinary rules for the 
calculation of the derivatives in question enable us to write down 
the necessary conditions that the curves should have contact of 
order n. The problem is therefore free from any particular diff- 
culties. We shall examine only a few special cases which arise 
frequently. First let us suppose that the equations of each of the 
curves are given in terms of an auxiliary variable 


2=f(®), Renee nce 
MeEOe ea lreeas 


and that ¥(t) = (¢)) and y'(t,) = $'(t)), i.e. that the curves are tan- 
gent at a point A whose codrdinates are f(t)), 6(t)). If f'(to) is not 
zero, as we shall suppose, the common tangent is not parallel to the 
y axis, and we may obtain the points of the two curves which have 
the same abscisse by setting w =¢. On the other hand, x — ay is of 
the first order with respect to ¢ — ¢), and we are led to evaluate the 
order of W(t) — $(¢) with respect to ¢—¢). In order that the two 
curves have at least contact of order n, it is necessary and sufficient 
that we should have 


(25) W(t) = (to) ) t'(to) = $'(to); Na) a (to) = o” (to) 5 


and the order of contact will not exceed n if the next derivatives 
W"*) (to) and "+ (t)) are unequal. 

Again, consider the case where the curve C is represented by the 
two equations 


(26) & = f(t); y= d(t), 


(C) 
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and the curve C’ by the single equation F(x, y)=0. This case may 
be reduced to the preceding by replacing # in F(a, y) by f(t) and 
considering the implicit function y = y(t) defined by the equation 


(27) FLA@), y()] = 0. 
Then the curve C' is also represented by two equations of the form 
C3) 5 si a=f(t), y=y¢). 


in order that the curves C and C' should have contact of order n at 
a point A which corresponds to a value ¢, of the parameter, it is 
necessary that the conditions (25) should be satisfied. But the 
successive derivatives of the implicit function y(¢) are given by the 
equations 


ie nn anda 
i 


0? 2 
Fae POP +2 55 OVO 


29 OF 
(29) ‘ 








OF OF 
a WOR + a, MOG WO =0, 


OF OF 
sar LOY + +5 YOO =0. 





Hence necessary conditions for contact of order n will be obtained 
by inserting in these equations the relations 


t=, = f(t), W(t) > P(t) Y'(to) = $%(t,); aha, ® (t) =o (t). 
The resulting conditions may be expressed as follows: 


Let 
F(t) = FL SO@), @)]; , 


then the two given curves will have at least contact of order n if and 
only if 
(30) Fe) = 9, Fi(ta) = "05 ves, EWG) = 0. 


The roots of the equation F(¢) = 0 are the values of ¢ which cor- 
respond to points of intersection of the two given curves. Hence 
the preceding conditions amount to saying that ¢ = ¢, is a multiple 
root of order n, i.e. that the two curves have 2 + 1 coincident points 
of intersection. 
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213. Osculating curves. Given a fixed curve C and another curve 
C' which depends upon » + 1 parameters a, 6, ¢, ---, J, 


(31) F(x, y, a, b, 6, -+-,1)=0, 


it is possible in general to choose these n + 1 parameters in such a 
way that C’ and C shall have contact of order m at any preassigned 
point of C. For, let C be given by the equations « = f(¢), y = $(¢). 
Then the conditions that the curves C and C' should have contact 
of order n at the point where ¢ = ¢, are given by the equations (30), 
where 


F(t) = FL S(t), $(4), 4, 6, & ++, 2]. 


If t, be given, these » +1 equations determine in general the n +1 
parameters a, 6, ¢c,---, 4. The curve C’ obtained in this way is 
called an osculating curve to the curve C. 

Let us apply this theory to the simpler classes of curves. The 
equation of a straight line y = ax + 6 depends upon the two param- 
eters a and 6; the corresponding osculating straight lines will have 
contact of the first order. If y = f(x) is the equation of the curve C, 
the parameters a and } must satisfy the two equations 


So) = an, +b, S'(&») = 4a; 


hence the osculating line is the ordinary tangent, as we should 


expect. 
The equation of a circle 
(32) («—a)?+ (y—b)?— R?=0 


depends upon the three parameters a, b, and R; hence the corre- 
sponding osculating circles will have contact of the second order. 
Let y = f(x) be the equation of the given curve C; we shall obtain 
the correct values of a, 6, and R by requiring that the circle should 
meet this curve in three coincident points. This gives, besides the 
equation (32), the two equations 


(38) @-a+(y—b)y=0, I+ty®+(y—s)y"=0. 


The values of a and 6 found from the equations (33) are precisely 
the coordinates of the center of curvature (§ 205); hence the oscu- 
lating circle coincides with the circle of curvature. Since the con- 
tact 1s in general of order two, we may conclude that in general the 
cirele of curvature of a plane curve crosses the curve at their point 
of tangency. 
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All the above results might have been foreseen a priori. For, 
since the codrdinates of the center of curvature depend only on 
x,y, y', and y", any two curves which have contact of the second 
order have the same center of curvature. But the center of curva- 
ture of the osculating circle is evidently the center of that circle 
itself; hence the circle of curvature must coincide with the oscu- 
lating circle. On the other hand, let us consider two circles of 
curvature near each other. The difference between their radii, 
which is equal to the are of the evolute between the two centers, 
is greater than the distance between the centers; hence one of 
the two circles must le wholly inside the other, which could not 
happen if both of them lay wholly on one side of the curve C in 
the neighborhood of the point cf contact. It follows that they 
cross the curve C. 

There are, however, on any plane curve, in general, certain points 
at which the osculating circle does not cross the curve; this excep- 
tion to the rule is, in fact, typical. Given a curve C' which depends 
upon x +1 parameters, we may add to the n + 1 equations (30) the 
new equation 

REY (== 0 


provided that we regard ¢, as one of the unknown quantities and 
determine it at the same time that we determine the parameters 
a, b, c,-:-, U. It follows that there are, in general, on any plane 
curve C, a certain number of points at which the order of con- 
tact with the osculating curve C'is 7 +1. For example, there are 
usually points at which the tangent has contact of the second order ; 
these are the points of inflection, for which y''=0. In order to find 
the points at which the osculating circle has contact of the third 
order, the last of equations (33) must be differentiated again, which 
gives 
Byl'y" + y— by" = 9, 


or finally, eliminating y — 6, 
(34) (1+ yy" — 3y'y'"? =0. 


The points which satisfy this last condition are those for which 
AR /dx = 0, i.e. those at which the radius of curvature is a max)- 
mum oraminimum. On the ellipse, for example, these points are 
the vertices; on the cycloid they are the points at which the tan- 
gent is parallel to the base. 
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214. Osculating curves as limiting curves. It is evident that an 
osculating curve may be thought of as the limiting position of a 
curve C’ which meets the fixed curve C in » + 1 points near a fixed 
point A of C, which is the limiting position of each of the points 
of intersection. Let us consider for definiteness a family of 
curves which depends upon three parameters a, 0, and ¢, and let 
ty + hi, ty + he, and t, + hs be three values of ¢ near ¢. The curve 
C' which meets the curve C in the three corresponding points is 
given by the three equations 


(35) F(t +4) =9, F(t, + ho) = 90, F(t, + hs) = 0. 


Subtracting the first of these equations from each of the others and 
applying the law of the mean to each of the differences obtained, 
we find the equivalent system 


(36) F+h)=0, Fm +h)=0, Ff +h)=0, 


where k, hes between /, and h., and k, between h, and h;. Again, 
subtracting the second of these equations from the third and apply- 
ing the law of the mean, we find a third system equivalent to either 
of the preceding, 


(37) F@ +m) =9, Fit) + 1) =0, F'(t +4) =0, 


where J, lies between k, and ka. As hi, hz, and hs all approach 
zero, k,, ky, and J, also all approach zero, and the preceding equa- 
tions become, in the limit, 


Ft) =0, Flm)y=0, FH) =0, 


which are the very equations which determine the osculating curve. 
The same argument applies for any number of parameters whatever. 
Indeed, we might define the osculating curve to be the limiting 
position of a curve C’ which is tangent to C at p points and cuts C 
at g other points, where 2p +q¢ =n +1, as all these p + q points 
approach coincidence. 

For instance, the osculating circle is the limiting position of a 
circle which cuts the given curve C in three neighboring points. It 
is also the limiting position of a circle which is tangent to C and 
which cuts C at another point whose distance from the point of 
tangency is infinitesimal. Let us consider for a moment the latter 
property, which is easily verified. 

Let us take the given point on C as the origin, the tangent at 
that point as the # axis, and the direction of the normal toward the 
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center of curvature as the positive direction of the y axis. At the 
origin, y'=0. Hence R =1/y", and therefore, by Taylor’s series, 


Toei a + 
. 2R , 


where e approaches zero with x. It fol- 
lows that R is the limit of the expres- 
sion x?/(2y) = OP’ /(2MP) as the point 
M approaches the origin. On the other 
hand, let R, be the radius of the circle 
C, which is tangent to the x axis at the 
origin and which passes through M. 
Then we shall have 








Fie. 47 


OP* = Mm’ = MP(2R, — MP), 
or 
OP” 


= Ry Ham | 
2MP 2 





hence the limit of the radius FR, is really equal to the radius of 
curvature R 


EXERCISES 


1. Apply the general formule to find the evolute of an ellipse ; of an hyper- 
bola; of a parabola. 


2. Show that the radius of curvature of a conic is proportional to the cube 
of the segment of the normal between its points of intersection with the curve 
and with an axis of symmetry. 


3. Show that the radius of curvature of the parabola is equal to twice the 
segment of the normal between the curve and the directrix. 


4. Let F and F’ be the foci of an ellipse, M a point on the ellipse, MN the 
normal at that point, and N the point of intersection of that normal and the 
major axis of the ellipse. Erect a perpendicular NK to MN at N, meeting MF 
at K. At K erect a perpendicular KO to MF, meeting MN at O. Show that 
O is the center of curvature of the ellipse at the point M. 


5. For the extremities of the major axis the preceding construction becomes 
illusory. Let AOA’ be the major axis and BO’B the minor axis of the ellipse. 
On the segments OA and OB construct the rectangle OAEB. From £ let fall 
a perpendicular on AB, meeting the major and minor axes at C and D, respec- 
tively. Show that C and D are the centers of curvature of the ellipse for the 
points A and B, respectively. 


6. Show that the evolute of the spiral p = ae” is a spiral congruent to the 
given spiral. 
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a 


7. The path of any point on the circumference of a circle which rolls with- 
out slipping along another (fixed) circle is called an epicycloid or an hypocycloid. 
Show that the evolute of any such curve is another curve of the same kind. 


8. Let AB be an arc of a curve upon which there are no singular points and 
no points of inflection. At each point m of this are lay off from the point m 
along the normal at m a given constant length J in each direction, Let m and 
Mz be the extremities of these segments. As the point m describes the arc AB, 
the points m , and mg will describe two corresponding arcs A,B, and Ag Bo. 
Derive the formule S, = S—10, S,=S+10, where S, Si, and Sg are the 
lengths of the arcs AB, A; By, and Az By, respectively, and where @ is the angle 
between the normals at the points A and B. It is supposed that the arc A, By 
lies on the same side of AB as the evolute, and that it does not meet the evolute. 

(Licence, Paris, July, 1879. ] 


9. Determine a curve such that the radius of curvatures p at any point M 
and the length of the arc s = AM measured from any fixed point A on the curve 
satisfy the equation as = p? + a?, where a is a given constant length. 

[ Licence, Paris, July, 1883.] 


10. Let C be a given curve of the third degree which has a double point 
at O. A right angle MON revolves about the point O, meeting the curve C in 
two variable points Mand N. Determine the envelope of the straight line MN. 
In particular, solve the problem for each of the curves \y? = #? and #3 + y3 = wry. 

[Licence, Bordeaux, July, 1885. } 


11. Find the points at which the curve represented by the equations 
x= a(nw —sinw), y = a(n — COS w) 


has contact of higher order than the second with the osculating circle. 
[Licence, Grenoble, July, 1885.] 


12. Let m, m1, and mz be three neighboring points on a plane curve. Find 
the limit approached by the radius of the circle circumscribed about the triangle 
formed by the tangents at these three points as the points approach coincidence. 


13. If the evolute of a plane curve without points of inflection is a closed 
curve, the total length of the evolute is equal to twice the difference between the 
sum of the maximum radii of curvature and the sum of the minimum radii of 
curvature of the given curve. 


14. At each point of a curve lay off a constant segment at a constant angle 
with the normal. Show that the locus of the extremity of this segment is a 
curve whose normal passes through the center of curvature of the given curve. 


15. Let r be the length of the radius vector from a fixed pole to any point of 
a plane curve, and p the perpendicular distance from the pole to the tangent. 
Derive the formula R=+ rdr/dp, where R is the radius of curvature. 


16, Show that the locus of the foci of the parabolas which have contact of 
the second order with a given curve at a fixed point is a circle. 


17. Find the locus of the centers of the ellipses whose axes have a fixed direc- 
tion, and which have contact of the second order at a fixed point with a given 
curve. 


CHAPTER XI 
SKEW CURVES 


I. OSCULATING PLANE 


215. Definition and equation. Let M7 be the tangent at a point 
of a given skew curve I. A plane through M7 and a point M' of 
T near M in general approaches a limiting position as the point M' 
approaches the point M. If it does, the limiting position of the 
plane is called the osculating plane to the curve I at the point . 
We shall proceed to find its equation. 

Let 
(1) t=f®), y=), z=) 
ve the equations of the curve I in terms of a parameter ¢, and let ¢ 
and ¢ + / be the values of ¢ which correspond to the points M and 
M', respectively. Then the equation of the plane M7TM' is 


A(X — 2) + B(Y—y) +0 =%) =0, 
where the coefficients A, B, and C must satisfy the two relations 
(2) Af'(t) + Bol) + Cy =0, 
(3) ALSE+2) —S@) 1+ BLOE+ 2) — OO) + CLWE+4) —¥@Q]=9. 


Expanding f(i¢é+h), o(¢+) and y(¢+h) by Taylor’s series, the 
equation (3) becomes 


A} p(t) + Lot al} +2} n8'@ +7 1s'@+ a) + ae 


After multiplying by h, let us subtract from this equation the equa- 
tion (2), and then divide both sides of the resulting equation by 
h?/2. Doing so, we find a system equivalent to (2) and (3): 


Aft) + BS) + CHO =9, 
ALF") + J+ BLO") +o] + CW" +6] =, 


where «, €, and e, approach zero with h. In the limit as h 
approaches zero the second of these equations becomes 


(4) Af" (t) + BON) + Cy") =0. 
453 
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Hence the equation of the osculating plane is 
(5) A(X —a) + B(Y—y)+C0(Z—2) =0, 
where A, B, and C satisfy the relations 


Ada +Bdy +Cdz =0, 


(6) A@a+tBdy+Cd@z=0. 


The coefficients 4, B, and C may be eliminated from (5) and (6), 
and the equation of the osculating plane may be written in the form 


Xe Vy Ze 
dx dy dz ==) 
at d*y az 


Among the planes which pass through the tangent, the osculating 
plane is the one which the curve lies nearest near the point of tan- 
gency. To show this, let us consider any other plane through the 
tangent, and let F(¢) be the function obtained by substituting 
SE+A), ot +), W(t+h) for X, Y, Z, respectively, in the left-hand 
side of the equation (5), which we shall now assume to be the equa- 
tion of the new tangent plane. Then we shall have 


where » approaches zero with 4. The distance from any second 
point M/' of I near M to this plane is therefore an infinitesimal of 
the second order; and, since F(t) has the same sign for all sufficiently 
small values of h, it is clear that the given curve lies wholly on one 
side of the tangent plane considered, near the point of tangency. 

These results do not hold for the osculating plane, however. For 
that plane, 4f" + Bd" + Cy'""=0; hence the expansions for the 
coordinates of a point of I must be carried to terms of the third 
order. Doing so, we find 





h3 A@Pet Bdy+ C dz 
EC) = ‘ 
© rene dt +n): 


It follows that the distance from a point of T to the osculating 
plane is an infinitesimal of the third order; and, since F(t) changes 
sign with h, it is clear that a skew curve crosses its osculating plane 
at their common point. These characteristics distinguish the oscu- 
lating plane sharply from the other tangent planes. 
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216. Stationary osculating plane. The results just obtained are not 
valid if the coefficients A, B, C of the osculating plane satisfy the 
relation 


(7) Ada+Bd@y+CdHz=0. 


If this relation is satisfied, the expansions for the coérdinates must 
be carried to terms of the fourth order, and we should obtain a 
relation of the form 
ht Ad‘x+ Bdty+Cdtz ) 
Corea di* ieee 





The osculating plane is said to be stationary at any point of T for 
which (7) is satisfied; if A d‘x + Bd'y + Cd*z does not vanish 
also, —and it does not in general, — F(t) changes sign with / and 
the curve does not cross its osculating plane. Moreover the distance 
from a point on the curve to the osculating plane at such a point is 
an infinitesimal of the fourth order. On the other hand, if the 
relation A d*x + Bd*ty + Cd*z=0 is satisfied at the same point, 
the expansions would have to be carried to terms of the fifth order ; 
and so on. 

Eliminating A, B, and C between the equations (6) and (7), we 
obtain the equation 


dx dy .dz 
(8) Na O20 a Gee, 


Ge dy dz 


whose roots are the values of ¢ which correspond to the points of T 
where the osculating plane is stationary. There are then, usually, 
on any skew curve, points of this kind. 

This leads us to inquire whether there are curves all of whose 
osculating planes are stationary. ‘To be precise, let us try to find 
all the possible sets of three functions x, y, z of a single variable ¢, 
which, together with all their derivatives up to and including those 
of the third order, are continuous, and which satisfy the equation 
(8) for all values of ¢ between two limits a and 6 (a < 6). 

Let us suppose first that at least. one of the minors of A which 
correspond to the elements of the third row, say dx d*y — dy d?x, does 
not vanish in the interval (a, 0). The two equations 


9 dz=C, dx+C, dy, 
(9) d'z = O,¢*2 + Cy d*y, 
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which are equivalent to (6), determine C, and C, as continuous 
functions of ¢ in the interval (a, b). Since A = 0, these functions 
also satisfy the relation 


(10) CaO id ge Cad: i 


Differentiating each of the equations (9) and making use of (10), 


we find 
dC,dz+dC,dy= 0, 0,02 + dC, dy = 0, 


whence dC, = dC, =0. It follows that each of the coefficients C; 
and C, is a constant; hence a single integration of the first of 
equations (9) gives 

a= Cie > Csy + Cs, 


where C; is another constant. This shows that the curve [ is a 
plane curve. 


If the determinant dx d?y — dy d?x vanishes for some value c of the variable t 
between a and b, the preceding proof fails, for the coefficients C, and C2 might 
be infinite or indeterminate at such a point. Let us suppose for definiteness 
that the preceding determinant vanishes for no other value of ¢ in the interval 
(a, 6), and that the analogous determinant da d?z — dzd?« does not vanish for 
t=c. The argument given above shows that all the points of the curve which 
correspond to values of t between a and ¢ lie in a plane P, and that all the 
points of I which correspond to values of ¢ between ¢ and 6 also lie in some 
plane Q. But dad?z — dzd*x does not vanish for ¢=c; hence a number h 
can be found such that that minor does not vanish anywhere in the interval 
(c—h, c+h). Hence all the points on I which correspond to values of ¢ 
between c—h and c+h must lie in some plane R. Since R must have an 
infinite number of points in common pvith P and also with Q, it follows that 
these three planes must coincide. 

Similar reasoning shows that all the points of T lie in the same plane unless 
all three of the determinants 


dx d?y — dy da, dxd?z — dzdax, dy d*#z — dzd?y 


vanish at the same point in the interval (a, 6). If these three determinants do 
vanish simultaneously, it may happen that the curve T is composed of several 
portions which lie in different planes, the points of junction being points at 
which the osculating plane is indeterminate. * 

If all three of the preceding determinants vanish identically in a certain 
interval, the curve IT’ is a straight line, or is composed of several portions of 
straight lines. If dv/dt does not vanish in the interval (a, b), for example, we 
may write 

Py da — dy Pu _ 5 Beda —dz@x _ 9 
(dex)? we (da)? ee 
whence 
dy = Cida, dz = Codz, 








*This singular case seems to have been noticed first by Peano. It is evidently of 
interest only from a purely analytical standpoint. 
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where C; and C2 are constants. Finally, another integration gives 
y=Cyx + Ch, z2= Cox + Ch, 


which shows that I is a straight line. 


217. Stationary tangents. The preceding paragraph suggests the study of 
certain points on a skew curve which we had not previously defined, namely 
the points at which we have 

2, 2 2 

(11) Me dy ad ze 


de dy dz 


The tangent at such a point is said to be stationary. It is easy to show by the 
formula for the distance between a point and a straight line that the distance 
from a point of I‘ to the tangent at a neighboring point, which is in general an 
infinitesimal of the second order, is of the third order for a stationary tangent. 
If the given curve I is a plane curve, the stationary tangents are the tangents at 
the points of inflection. The preceding paragraph shows that the only curve 
whose tangents are all stationary is the straight line. 

At a point where the tangent is stationary, A= 0, and the equation of the 
osculating plane becomes indeterminate. But in general this indetermination 
can be removed. For, returning to the calculation at the beginning of § 215 
and carrying the expansions of the codrdinates of M’ to terms of the third order, 
it is easy to show, by means of (11), that the equation of the plane through M’ 
and the tangent at M is of the form 


xX—2% Y-y Z—2z 
f(t) $ (2) v(t) =0, 
ae) + ey ¢”() + € y(t) + €3 
where €;, €2, €3 approach zero with h. Hence that plane approaches a perfectly 


definite limiting position, and the equation of the osculating plane is given by 
replacing the second of equations (6) by the equation 


A@Bar+ By +Cdz=0. 
If the codrdinates of the point M also satisfy the equation 
EONS EN 
dx dy dz 
the second of the equations (6) should be replaced by the equation 
Adiz = Bdty + Cdzz=0, 


where q is the least integer for which this latter equation is distinct from the 
equation Adza= Bdy+Cdz=0. The proof of this statement and the exami- 
nation of the behavior of the curve with respect to its osculating plane are left 
to the reader. 

Usually the preceding equation involving the third differentials is sufficient, 
and the coefficients A; B, C do not satisfy the equation 


Adta + Bdty + Cdtz=0. 


In this case the curve crosses every tangent plane except the osculating plane. 
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218. Special curves. Let us consider the skew curves I’ which satisfy a 
relation of the form 


(12) xdy —ydx = K dz, 


where K is a given constant. From (12) we find immediately 


@y—- yPa=K@z, 
3) ady— yee 


cBy —y@ae+ dady—dy@xr= Kaz. 


Let us try to find the osculating plane of I which passes through a given point 
(a, b, c) of space. The coérdinates (@, y, z) of the point of tangency must satisfy 
the equation 
a—«v b—y ¢-—z 
dz dy dz 10) 
CR ORY OBE 


which, by means of (12) and (13), may be written in the form 
(14) ay - ba + K(c—z2)=0. 


Hence the possible points of tangency are the points of intersection of the 
curve I’ with the plane (14), which passes through (a, ), c). 

Again, replacing dz, d?z and d®z by their values from (12) and (18), the equa- 
tion A = 0, which gives the points at which the osculating plane is stationary, 
becomes 


Kae 


= moe — dy dx)? = 0; 


hence we shall have at the same points 
Pe dy y@ur—ady dz 


dx dy ydu—xdy dz 





which shows that the tangent is stationary at any point at which the osculating 
plane is stationary. 

It is easy to write down the equations of skew curves which satisfy (12) ; for 
example, the curves 


i Ai iee = BE, 2=Ctmtn, 


where A, B, C, m, and n are any constants, are of that kind. Of these 
the simplest are the skew cubic e=t, y=—t?, z=#3, and the skew quartic 
%=t, y=t3, z=. The circular helix 


%=acost, y=asing, Br ISGi 


is another example of the same kind. 
In order to find all the curves which satisfy (12), let us write that equation in 
the form 
d(xy — Kz) = 2yda. 
If we set 


v= f(t), xy — Kz = ¢(t), 
the preceding equation becomes 


2yf’(t) = ¢’(t). 
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Solving these three equations for w, y, and z, we find the general equations of I 
in the form 
“(t t) p(t 
(15) Hasse {yy Se ey eA a 

2f(t) 2f’(t) 
where f(t) and ¢(¢) are arbitrary functions of the parameter ?. It is clear, how- 
ever, that one of these functions may be assigned at random without loss of 
generality. In fact we may set f(t) = ¢, since this amounts to choosing f(t) as a 
new parameter. 





Il. ENVELOPES OF SURFACES 


Before taking up the study of the curvature of skew curves, we 
shall discuss the theory of envelopes of surfaces. 


219. One-parameter families. Let S be a surface of the family 


(16) Seas Ae) = 0; 
where a is the variable parameter. If there exists a surface H which 
is tangent to each of the surfaces S along a curve C, the surface E 
is called the envelope of the family (16), and the curve of tangency 
C of the two surfaces S and £ is called the characteristic curve. 

In order to see whether an envelope exists it is evidently neces- 
sary to discover whether it is possible to find a curve C on each of 
the surfaces S such that the locus of all these curves is tangent to 
each surface S along the corresponding curve C. Let (a, y, z) be 
the codrdinates of a point M on a characteristic. If M is not a 
singular point of S, the equation of the tangent plane to S at M is 


g a a 
ie Ka) 49 Yn) + GE @-a=0. 


As we pass from point to point of the surface E, x, y, z, and a are 
evidently functions of the two independent variables which express 
the position of the point upon £, and these functions satisfy the 
equation (16). Hence their differentials satisfy the relation 

Diag liey ieline. sabia 20) 


as Sr ue eae Sate | 


Moreover the necessary and sufficient condition that the tangent 
plane to E& should coincide with the tangent plane to S is 


(17) 


Ox oy 
or, by (17) 
(17), eae 
8) 3a = O° 
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Conversely, it is easy to show, as we did for plane curves (§ 201), 
that the equation R(«, y, 2)=0, found by eliminating the param- 
eter a between the two equations (16) and (18), represents one or 
more analytically distinct surfaces, each of which is an envelope 
of the surfaces S or else the locus of singular points of S, or a com- 
bination of the two. Finally, as in § 201, the characteristic curve 
represented by the equations (16) and (18) for any given value of a 
is the limiting position of the curve of intersection of S with a 
neighboring surface of the same family. 


220. Two-parameter families. Let S be any surface of the two- 
parameter family 


(19) F&r Y> &y G, 0) =9 


where a and 0 are the variable parameters. There does not exist, 

in general, any one surface which is tangent to each member of this 

family all along a curve. Indeed, let 6 = ¢(a@) be any arbitrarily 

assigned relation between a and J which reduces the family (19) to 

a one-parameter family. Then the equation (19), the equation 
= (a), and the equation 


(20) oF 4 oF ya) = 0 


represent the envelope of this one-parameter family, or, for any 
fixed value of a, they represent the characteristic on the correspond- 
ing surface S. This characteristic depends, in general, on ¢'(a), 
and there are an infinite number of characteristics on each of the 
surfaces S corresponding to various assignments of (a). There- 
fore the totality of all the characteristics, as a and 6 both vary arbi- 
trarily, does not, in general, form a surface. We shall now try to 
discover whether there is a surface H which touches each of the 
family (19) in one or more points, — not along a curve. If such a 
surface exists, the codrdinates (a, y, z) of the point of tangency of 
any surface S with this envelope E are functions of the two variable 
parameters a and 6 which satisfy the equation (19) ; hence their dif- 
ferentials dx, dy, dz with respect to the independent variables a 
and 6 satisfy the relation 


of of 3 of of of 
21 a = 
1) be 8 Ty Ot Be hg, 14 + oe =O, 
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Moreover, in order that the surface which is the locus of the point 
of tangency (#, y, 2) should be tangent to S, it is also necessary 
that we should have 


Pt Dag, + ore 


pai ilar Ea cakes tam: 
or, by (21), 
of 5, 4 of 
Ba da + ~- ab db=0. 
Since a and 0 are independent variables, it follows that the equations 
of 0 
(22) a = 9, of = 


must be satisfied simultaneously by the codrdinates (a, y, z) of the 
point of tangency. Hence we shall obtain the equation of the 
envelope, if one exists, by eliminating a and 6 between the three 
equations (19) and (22). The surface obtained will surely be tan- 
gent to S at (a, y, z) unless the equations 





aaa aap 
02° «Oy Oz 


are satisfied simultaneously by the values (a, y, 2) which satisfy (19) 
and (22); hence this surface is either the envelope or else the locus 
of singular points of S. 

We have seen that there are two kinds of envelopes, depending 
on the number of parameters in the given family. For example, 
the tangent planes to a sphere form a two-parameter family, and 
each plane of the family touches the surface at only one point. 
On the other hand, the tangent planes to a cone or to a cylinder 
form a one-parameter family, and each member of the family is 
tangent to the surface along the whole length of a generator. 


221. Developable surfaces. The envelope of any one-parameter family 
of planes is called a developable surface. Let 

(23) 2=an+yf(a)+ (a) 
be the equation of a variable plane P, where a is a parameter and 
where f(a) and (a) are any two functions of a, Then the equa- 
tion (23) and the equation 

(24) a+ yf'(a) + ¢'(a) =0 
represent the envelope of the family, or, for a given value of a, they 
represent the characteristic on the corresponding plane. But these 
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two equations represent a straight line; hence each characteristic 
is a straight line G, and the developable surface is a ruled surface. 
We proceed to show that all the straight lines G are tangent to the 
same skew curve. In order to do so let us differentiate (24) again 
with regard to a. The equation obtained 


(25) y f(a) + o'"(a) =0 
determines a particular point Mon G. We proceed to show that G 
is tangent at M to the skew curve I which M describes as a varies. 
The equations of T are precisely (23), (24), (25), from which, if we 
desired, we might find a, y, and z as functions of the variable 


parameter a. Differentiating the first two of these and using the 
third of them, we find the relations 


(26) dz =adx + f(a) dy, dx + f(a) dy =0, 


which show that the tangent to Tis parallel to G. But these two 
straight lines also have a common point; hence they coincide. 

The osculating plane to the curve I is the plane P itself. To 
prove this it is only necessary to show that the first and second 
differentials of x, y, and 2 with respect to @ satisfy the relations 


dz=adu + f(a)dy, 
Pz2=ad«+ f(a)dy. 


The first of these is the first of equations (26), which is known to 
hold. Differentiating it again with respect to a, we find 


@P2=—adx+ f(a)dy +([dx + f'(a)dyj|da, 


which, by the second of equations (26), reduces to the second of the 
equations to be proved. 

It follows that any developable surface may be defined as the locus 
of the tangents to a certain skew curve TY. In exceptional cases the 
curve P may reduce to a point at a finite or at an infinite distance ; 
then the surface is either a cone or a cylinder. This will happen 
whenever f"(a) = 0. 

Conversely, the locus of the tangents to any skew curve T is a 
developable surface. For, let 


a=f%), y=), =f) 
be the equations of any skew curve I. The osculating planes 


A(X — x)+ B(Y —y)+ CZ =) = 0 
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form a one-parameter family, whose envelope is given by the pre- 
ceding equation and the equation 


dA(X — 2) dB(Y —y) +d0(Z = 2) =0. 


For any fixed value of ¢ the same equations represent the charac- 
teristic in the corresponding osculating plane. We shall show that 
this characteristic is precisely the tangent at the corresponding 
point of Tf. It will be sufficient to establish the equations 


Adx+ Bdy+ Cdz=0, dAdx+dBdy+dCdz=0. 


The first of these is the first of (6), while the second is easily 
obtained by differentiating the first and then making use of the 
second of (6). It follows that the characteristic is parallel to 
the tangent, and it is evident that each of them passes through 
the point (x, y, z); hence they coincide. 

This method of forming the developable gives a clear idea of 
the appearance of the surface. Let AB be an arc of a skew curve. 
At each point M of AB draw the tangent, and consider only that 
half of the tangent which extends in a certain direction, —from A 
toward B, for example. These half rays form one nappe Sj, of the 
developable, bounded on three sides by the arc AB and the tan- 
gents 4 and B and extending to infinity. The other ends of the tan- 
gents form another nappe S, similar to S, and joined to S, along the 
arc AB. Toan observer placed above them these two nappes appear 
to cover each other partially. It is evident that any plane not tan- 
gent to [ through any point O of AB cuts the two nappes S, and S, 
of the developable in two branches of a curve which has a cusp at 0. 
The skew curve [ is often called the edge of regression of the 
developable surface.* 

It is easy to verify directly the statement just made. Let us 
take O as origin, the secant plane as the xy plane, the tangent to Tas 
the axis of z, and the osculating plane as the xz plane. Assuming 
that the coordinates « and y of a point of I can be expanded in powers 
of the independent variable z, the equations of I are of the form 


C= Ine? + a,2°+::-, y = b,2° 4+ ---, 


for the equations 


dx _dy_ dy _ 
dz dz dz — 





* The English term “‘ edge of regression ’’ does not suggest that the curve is a locus 
t=) co} foo} foto) 
of cusps. The French terms ‘‘aréte de rebroussement”’ and “‘ point de rebroussement ”’ 
are more suggestive. —TRANS. 
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must be satisfied at the origin. Hence the equations of a tangent 
et a point near the origin are 





X — dgz* — agz®— ++: _ Ve ee eee 
Qa,% ++: 36,22 + --- ; 


Setting 7 = 0, the codrdinates X and Y of the point where the tan- 
gent meets the secant plane are found to have developments which 
begin with terms in z? and in 2’, respectively ; hence there is surely 
a cusp at the origin. 


Example. Let us select as the edge of regression the skew cubic 7 = t, y = t?, 
z=t3, The equation of the osculating plane to the curve is 


(27) 3 — 3?X + 38tY —Z=0; 


hence we shall obtain the equation of the corresponding developable by writing 
down the condition that (27) should have a double root in t, which amounts to 
eliminating ¢ between the equations 


Zi sae! 
(28) AX +Y=0, 


At—2tY+Z=0. 
The result of this elimination is the equation 
(XY — Z)?—4(X2— Y)(Y?2 — XZ) =0, 


which shows that the developable is of the fourth order. 
It should be noticed that the equations (28) represent the tangent to the given 
cubic. 


222. Differential equation of developable surfaces. If z = F(x, y) be 
the equation of a developable surface, the function F(x, y) satisfies 
the equation s? —7t =0, where 7, s, and ¢ represent, as usual, the 
three second partial derivatives of the function F(x, y). 

For the tangent planes to the given surface, 


Z=pX+qY +z — pe — gy, 


must form a one-parameter family; hence only one of the three 
coefficients p, g, and 2 — pa — gy can vary arbitrarily. In particular 
there must be a relation between p and g of the form /(p, g) = 0. 
It follows that the Jacobian D( p, q)/D(a, y) = 7t — s® must vanish 
identically. 

Conversely, if F(a, y) satisfies the equation rt — s? = 0, p and ¢ 
are connected by at least one relation. If there were two distinct 
relations, p and g would be constants, F(x, y) would be of the form 
ax + by +c, and the surface 2 = F(a, y) would be a plane. If there 
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is a single relation between p and 4g, it may be written in the form 
a=f(p), where p does not reduce to a constant. But we also have 





D(z — pt — Wy, P) 

y (rt — s?)= 22; 

a Dey)” 

hence z — px — gy is also a function of p, say ¥(p), whenever 
rt —s?=0. Then the unknown function F(x, y) and its partial 
derivatives p and q satisfy the two equations 


q=9¢(p), e—pe—do(p)y=Y(p). 


Differentiating the second of these equations with respect to # and 
with respect to y, we find 


! 0 - ) 
La UPR) gp. nis Lanes e) ewe) gg =O 
Since p does not reduce to a constant, we must have 


e+y'(p)+y'(p)=9; 


hence the equation of the surface is to be found by eliminating p 
between this equation and the equation 


z2=pxet+yo(p)+Y(p), 


which is exactly the process for finding the envelope of the family 
of planes represented by the latter equation, p being thought of as 
the variable parameter. 


223. Envelope of a family of skew curves. A one-parameter family 
of skew curves has, in general, no envelope. Let us consider first 
a family of straight lines 


(29) x=az+p, y=be+q, 


where a, 6, p, and g are given functions of a variable parameter a. 
We shall proceed to find the conditions under which every member 
of this family is tangent to the same skew curve T. Let 2 = $(a) 
be the z coordinate of the point M at which the variable straight 
line D touches its envelope T. Then the required curve I will be 
represented by the equations (29) together with the equation 
z = $(a), and the direction cosines of the tangent to I will be pro- 
portional to dx/da, dy/da, dz/da, i.e. to the three quantities 


agi(a)+a'o(a)tp', bdl(a)t+dda)+y', (a), 
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where a, b', p', and q' are the devivatives of a, b, p, and q, respec- 
tively. The necessary and sufficient condition that this tangent be 
the straight line D itself is that we should have 
dix dz d dé 
len Boee 
that is, 
a'¢(a) + p' =9, b'd(a)+q'=0. 


The unknown function ¢(@) must satisfy these two equations ; 
hence the family of straight lines has no envelope unless the two 
are compatible, that is, unless 


a'q' as b'p! = 0. 


If this condition is satisfied, we shall obtain the rg de by setting 
$(a) =— pl/a! =— 9/0" 

It is easy to generalize the preceding argument. Let us consider a 
one-parameter family of skew curves (C) represented by the equations 


(30) F(a, y, 2, a)=9, OZ, Ys.2; a) = 0, 


where a is the variable parameter. If each of these curves C is 
tangent to the same curve I, the codrdinates (x, y, z) of the point 
M at which the envelope touches the curve C which corresponds to 
the parameter value @ are functions of a which satisfy (30) and 
which also satisfy another relation distinct from those two. Let 
dx, dy, dz be the differentials with respect to a displacement of M 
along C'; since « is constant along C, these differentials must satisfy 
the two equations 


r,) i 

OF gs ye sa 
(31) Ox oy Oz 

0® o® 0® 

a Ou ace 


On the other hand, let dz, dy, dz, da be the differentials of a, y, z, 
and a with respect to a displacement of M along I. These differen- 
tials satisfy the equations 


Or eNO OND pn eetlinaie 
fg 8 +5, ut 5, be + 5 8a = 0, 


(32) 
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The necessary and sufficient conditions that the curves C and [ 


be tangent are 
dx dy dz 


3a dy 82 
or, making use of (31) and (32), 
OF O® 


Ae OX = 95 Aq Ot = 9. 


? 


It follows that the coordinates (x, y, ) of the point of tangency must 
satisfy the equations 
OF 0® 
(33) z=), >= 0), roe Ale Fell: 

Hence, if the family (30) is to have an envelope, the four equations 
(33) must be compatible for all values of a. Conversely, if these 
four equations have a common solution in 2, y, and z for all values 
of a, the argument shows that the curve I described by the point 
(x, y, #) is tangent at each point (a, y, #) upon it to the correspond- 
ing curve C. This is all under the supposition that the ratios between 
dx, dy, and dz are determined by the equations (31), that is, that the 


point (x, y, #) is not a singular point of the curve C. 


Note. If the curves C are the characteristics of a one-parameter 
family of surfaces F(a, y, 2, @)=0, the equations (33) reduce to 
the three distinct equations 
OF OF 
Ee iain cee ah 


a 


(34) F=0, 


hence the curve represented by these equations is the envelope 
of the characteristics. This is the generalization of the theorem 
proved above for the generators of a developable surface. 


The equations of a one-parameter family of straight lines are cften written 

in the form 

t—% Y—Yo_ %—%0 

35 = = a 
ay a b c 





where 2, Yo, 20, @, 0, c are functions of a variable parameter a. It is easy to 
find directly the condition that this family should have an envelope. Let 1 
denote the common value of each of the preceding ratios; then the codrdinates 
of any point of the straight line are given by the equations 


Dio + 1a; y=Yotlb, 2=2 + lc, 


and the question is to determine whether it is possible to substitute for J such a 
function of a that the variable straight line should always remain tangent to 
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the curve described by the point (#, y, z). The necessary condition for this is 
that we should have 
etal yot ol _ wmtol 

rae’ Caen Sars x 





(36) 


Denoting by m the common value of these ratios and eliminating / and m from 
the three linear equations obtained, we find the equation of condition 


x) Yo % 
(37) CO OG | Sb 
HEE I 


If this condition is satisfied, the equations (86) determine J, and hence also the 
equation of the envelope. 


Ill. CURVATURE AND TORSION OF SKEW CURVES 


224. Spherical indicatrix. Let us adopt upon a given skew curve [ 
a definite sense of motion, and let s be the length of the arc AM 
measured from some fixed point 4 as origin to any point M, affixing 
the sign + or the sign — according as the direction from A toward 
M is the direction adopted or the opposite direction. Let MT be 
the positive direction of the tangent at M, that is, that which cor- 
responds to increasing values of the are. If through any point O in 
space lines be drawn parallel to these half rays, a cone S is formed 
which is called the dvrecting cone of the developable surface formed 
by the tangents tol. Let us draw a sphere of unit radius about 0 
as center, and let & be the line of intersection of this sphere with 
the directing cone. The curve & is called the spherical indicatria 





Fie, 48 


of the curve I. The correspondence between the points of these two 
curves 1s one-to-one : to a point M of I corresponds the point m where 
the parallel to 7’ pierces the sphere. As the point M describes the 
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curve I’ in the positive sense, the point m describes the curve & in 
a certain sense, which we shall adopt as positive. Then the corre- 
sponding ares s and o increase simultaneously (Fig. 48). 

It is evident that if the point O be displaced, the whole curve 3 
undergoes the same translation; hence we may suppose that O lies 
at the origin of coérdinates. Likewise, if the positive sense on the 
curve I be reversed, the curve 3 is replaced by a curve symmetrical 
to it with respect to the point 0; but it should be noticed that the 
positive sense of the tangent mt to % is independent of the sense of 
motion on I. 

The tangent plane to the directing cone along the generator Om is 
parallel to the osculating plane at M. For, let AX + BY+CZ=0 
be the equation of the plane Omm', the center O of the sphere being 
at the origin. This plane is parallel to the two tangents at M and 
at M'; hence, if ¢ and¢+A are the parameter values which corre- 
spond to M and M’, respectively, we must have 


(38) Af'(t) + Bp'() + Cy) =0. 
(39) Af'(t¢ +h) + Bolt +h) + Cy'é+ h) =0. 
The second of these equations may be replaced by the equation 


pF Se SG GAC ek NO a eg aS ogy 








which becomes, in the limit as 2 approaches zero, 
(40) AF"(t) + BONE) + CY") = 0. 


The equations (38) and (40), which determine 4, B, and C for the 
tangent plane at m, are exactly the same as the equations (6) which 
determine A, B, and C for the osculating plane. 


225. Radius of curvature. Let w be the angle between the positive 
directions of the tangents M7 and M'T' at two neighboring points 
M and M' of T. Then the limit of the ratio w/arc MM', as M 
approaches M", is called the curvature of T at the point M, just as 
for a plane curve. The reciprocal of the curvature is called the 
radius of curvature: it is the limit of arc MM'/w. 

Again, the radius of curvature R may be defined to be the limit 
of the ratio of the two infinitesimal arcs MM' and mm/, for we have 


arc MM' = arc MM' are mm! chord mm! 
qe a SSS —__———» 
@ are mm! ~ chord mm! wo 
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and each of the fractions (are mm')/(chord) mm! and (chord mm')/o 
approaches the limit unity as m approaches m'. The arcs s(= MM") 
and ¢(=mm') increase or decrease simultaneously ; hence 
41 R= ue 
( ) oan do 


Let the equations of T be given in the form 


(42) e=f);  y=¢@), #=¥@), 
where 0 is the origin of codrdinates. Then the codrdinates of the 
point m are nothing else than the direction cosines of MT, namely 


Differentiating these equations, we find 


ds d*x — dx d’s ds d*y — dy d*s ds d?z — dzd’s 
gr EE ae ee eee 





ca 


ds d?x — dx d?s) 
Be piace ams (eid Weed 2 ae ay 


where ive indicates as usual the sum of the three similar terms 
obtained by replacing x by 2, y, z successively. Finally, expanding 
and making use of the expressions for ds* and ds d’s, we find 


dot — 990? _S(P x)’ — [Side a] 


ds* 





By Lagrange’s identity (§ 131) this equation may be written in 
the form 
ame eter so Meee 
SS SS See 


do 1s 


where 


(43) A=dydz—dzd’y, B=dzd@x —dxdz, 


C=dzxdy —dyd*z, 


a notation which we shall use consistently in what follows. Then 
the formula (41) for the radius of curvature becomes 


ds® 
(44) R* = 2 2 v2” 

A* + BF+C 
aud it is evident that R° is a rational function of 2, Ys Batt wep sre 
ve", y"', 2. The expression for the radius of curvature itself is 
irrational, but it is essentially a positive quantity. 
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Note. If the independent variable selected is the arc s of the 
curve I, the functions f(s), ¢(s), and y(s) satisfy the equation 


F(8) + $!2() + y%(s) =1. 


Then we shall have 


«= f(s), B= $s), y=¥'(), 
(45) da=f"(s)ds,  dB=¢$"(s)ds,  dy=w"(s)ds, 
do* = §[ f(s) P + [$"P + [w'"(s) P3 as", 


and the expression for the radius of curvature assumes the partic- 
ularly elegant form 


(44" BHU" OP +6" +Y"OF. 


226. Principal normal. Center of curvature. Let us draw a line 
through M (on Pr) parallel to mt, the tangent to 3 at m. Let MN 
be the direction on this line which corresponds to the positive direc- 
tion mt. The new line MN is called the principal normal toT at M: 
it is that normal which hes in the osculating plane, since mt is 
perpendicular to Om and Omt is parallel to the osculating plane 
(§ 224). The direction MN is called the positive direction of the 
principal normal. This direction is uniquely defined, since the posi- 
tive direction of mt does not depend upon the choice of the positive 
direction upon I. We shall see in a moment how the direction in 
question might be defined without using the indicatrix. 

If a length MC equal to the radius of curvature at MW be laid off 
on MN from the point M, the extremity C is called the center of 
curvature of T at M, and the circle drawn around C in the osculat- 
ing plane with a radius MC is called the circle of curvature. Let 
a', B', y' be the direction cosines of the principal normal. Then the 
coérdinates (1, 71, 21) of the center of curvature are 


a,=x2+ Rae’, y= y+ RB, #=2+ Ry’. 
But we also have 
daw dads da P ds d?x — dad’s 


dood da suds | ds® 

and similar formule for B' and y'. Replacing a' by its value in 
the expression for x, we find 

ds d?x — dxd’s 


2 =2-+ R? 71s 
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But the coefficient of R? may be written in the form 


ds? —dudsd?s _ @x dx? ae S (dx Px) 
s 


ds* 





or, in terms of the quantities 4, B, and C, 
Bdz — Cdy 
ds* 


The values of y,; and z, may be written down by cyclic permutation 
from this value of 2,, and the coérdinates of the center of curvature 
may be written in the form 


Bdz— Cdy 
Seo Se eee 


= a-b RR 1s! 
, Cdx — A dz 
(46) eis Aa ares ire 
Ady — Bdx 
— ys Eee 2; 
2,;=2e+R qe 


These expressions for x,, y,, and 2, are rational in a, y, 2, 2', y’, 2’, 
al!, y", gl 

A plane Q through M perpendicular to 17N passes through the 
tangent MT and does not cross the curve T at M. We shall proceed 
to show that the center of curvature and the points of T near M lie 
on the same side of Q. To show this, let us take as the independent 
variable the arc s of the curve [ counted from © as origin. Then 


the coordinates X,Y, Z of a point M' of T near M are of the form 
s dx s? (dx 
ae +o pS ( 
Gage ale oe 


the expansions for Y and Z being similar to the expansion for X 
But since s is the independent variable, we shall have 


a Me da dade 1 





ds? ds do ds R° 


and the formula for X becomes 





x z 
2 =etas+ (SH) Fe 


If in the equation of the plane Q, 


al(X — x) + B(Y— Yy) + y(Z —2z)= 0, 
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X, Y, and Z be replaced by these expansions in the left-hand member, 
the value of that member is found to be 


Sean +75 (F+2) =$(Ft2) 
z (ae + BB +n) +75 (Ft0 = oletay 


where » approaches zero with s. This quantity is positive for all 
values of s near zero. Likewise, replacing (X, Y, Z) by the coérdi- 
nates (7+ Ra', y+ RB', 2+ Ry') of the center of curvature, the 
result of the substitution is R, which is essentially positive. Hence 
the theorem is proved. 


227. Polar line. Polar surface. The perpendicular A to the oscu- 
lating plane at the center of curvature is called the polar line. This 
straight line is the characteristic of the normal plane to T. For, in 
the first place, it is evident that the line of intersection D of the 
normal planes at two neighboring points M and M'is perpendicular 
to each of the lines MT and M'T'; hence it is also perpendicular to 
the plane mOm'. As M'approaches M, the plane mOm!' approaches 
parallelism to the osculating plane; hence the line D approaches a 
line perpendicular to the osculating plane. On the other hand, to 
show that it passes through the center of curvature, let s be the 
independent variable; then the equation of the normal plane is 


(47) a(X—2)+B(¥Y—y) + y(Z—2) =0, 
and the characteristic is defined by (47) together with the equation 





(4s) £(x—2 +B (y-y + Ezy -1=0. 


This new equation represents a plane perpendicular to the principal 
normal through the center of curvature; hence the intersection of 
the two planes is the polar line. 

The polar lines form a ruled surface, which is called the polar 
surface. It is evident that this surface is a developable, since we 
have just seen that it is the envelope of the normal plane to I. 
If T is a plane curve, the polar surface is a cylinder whose right 
section is the evolute of ['; in this special case the preceding state- 
ments are self-evident. 


228. Torsion. If the words “tangent line” in the definition of 
curvature (§ 225) be replaced by the words “osculating plane,” a 
new geometrical concept is introduced which measures, in a manner, 
the rate at which the osculating plane turns. Let w! be the angle 
between the osculating planes at two neighboring points 27 and M'; 
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then the limit of the ratio w'/arc MM', as M approaches 1, is called 
the torsion of the curve T at the point M. The reciprocal of the 
torsion is called the radius of torsion. 

The perpendicular to the osculating plane at M is called the 
binormul. Let us choose a certain direction on it as positive, — we 
shall determine later which we shall take, —and let a", B", y" be 
the corresponding direction cosines. The parallel line through the 
origin pierces the unit sphere at a point », which we shall now put 
into correspondence with the point M of I. The locus of n is a 
spherical curve @, and it is easy to show, as above, that the radius 
of torsion 7’ may be defined as the limit of the ratio of the two corre- 
sponding ares MM' and nn! of the two curves and @. Hence we 
shall have 


where 7 denotes the arc of the curve @. 
The coordinates of n are a", 8B", y", which are given by the formule 


(§ 215) 
B C 


al! " eS é 
AV A Ct 








Tivarere § “ivarepo 7 
where the radical is to be taken with the same sign in all three 
formule. From these formule it is easy to deduce the values of 
da", dB", dy"; for example, 
ee (A? + B? + 0?)dA — A(AdA+BdB+CdC) 

J : ; 
(4? + B? ak Cy 
whence, since dr? = da'? + dl"? + dy', 
2 f 2 
Fa te) A aoe dA)] 


a 
(A? at 7 au CC 
or, by Lagrange’s identity, 


WoW ee 








S(Bdc — Cds) 
(A? = BEE CF” 
where ,§ denotes the sum of the three terms obtained by cyclic per- 


mutation of the three letters 4, B, C. The numerator of this expres- 
sion may be simplified by means of the relations 


Adz+ Bdy+ Cdz=0, 
dA dx + dBdy + dC dz =: 0, 


Or ta 





whence 
( 49) da: dy dz 1 


BAG =\C:dB WS Gas QA Oe gees aa 
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where K is a quantity defined by the equation (49) itself. This gives 


pee Kkds* 
G 5 tena C22” 


where K is defined by (49); or, expanding, 


ae 


~ dex 


dz dzx 
d?z d*x 


dz dzx 
az da 








dew dy dx dy 
Prey dy | da d*y ; 





: 


where ,§' denotes the sum of the three terms obtained by cyclic per- 
mutation of the three letters x, y,z. But this value of K is exactly 
the development of the determinant A [(8), § 216]; hence 





= V(dz d?x dy — dx d?z dy), 


Ads 


ie Gay Veron REE GTY 


and therefore the radius of torsion is given by the formula 


VA eB ete C2 


(50) T=+ a 


If we agree to consider T essentially positive, as we did the radius 
of curvature, its value will be the absolute value of the second mem- 
ber. But it should be noticed that the expression for T is rational 
in x, y, 2, x', y', z', 2", y", 2"; hence it is natural to represent the 
radius of torsion by a length affected by a sign. The two signs 
which T may have correspond to entirely different aspects of the 
curve I at the point J. 

Since the sign of T depends only on that of A, we shall investigate 
the difference in the appearance of I near M when A has different 
signs. Let us suppose that the trihedron Oxyz is placed so that an 
observer standing on the zy plane with his feet at O and his head in 
the positive z axis would see the # axis turn through 90° to his left 
if the x axis turned round into the y axis (see footnote, p. 477). 
Suppose that the positive direction of the binormal MN, has been so 
chosen that the trihedron formed from the lines M7, MN, MN, has 
the same aspect as the trihedron formed from the lines Ox, Oy, Oz; 
that is, if the curve [ be moved into such a position that MM coincides 
with 0, MT with Ox, and MN with Oy, the direction MN, will coin- 
cide with the positive z axis. During this motion the absclute value 
of T remains unchanged; hence A cannot vanish, and hence it cannot 
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even change sign.* In this position of the curve T with respect to 
the axes now in the figure the codrdinates of a point near the origin 
will be given by the formule 


(51) y = bat? + (bs + €'), 


e=at+(a,+e), 
\" = t*(¢, + €"), 


where «, ¢, e’ approach zero with ¢, provided that the parameter ¢ is 
so chosen that ¢=0 at the origin. For with the system of axes 
employed we must have dy = dz =d?z=0 whent=0. Moreover 
we may suppose that a, > 0, for a change in the parameter from ¢ to 
— twill change a, to—a,. The coefficient 6, is positive since y must 
be positive near the origin, but cs; may be either positive or negative. 
On the other hand, for ¢ = 0, A =12a,6,c, dt®. Hence the sign of A 
is the sign of c,. There are then two cases to be distinguished. If 
cs; > 0, x and z are both negative for — i <t< 0, and both positive 
for 0<t<h, where f is a sufficiently small positive number; i.e. 
an observer standing on the xy plane with his feet at a point P on 


N N 
yw’ M 7 
Ye Je 
bra M Te 
La Ne 
my” \u’ 
Fia. 49, a Fia. 49, b 


the positive half of the principal normal would see the are MM' at 
his left and above the osculating plane, and the are MM" at his right 
below that plane (Fig. 49, a). In this case the curve is said to be 
sinistrorsal. On the other hand, if c;< 0, the aspect of the curve 
would be exactly reversed (Fig. 49, 6), and the curve would be said 
to be dextrorsal. These two aspects are essentially distinct. For 
example, if two spirals (helices) of the same pitch be drawn on the 
same right circular cylinder, or on two congruent cylinders, they 
will be superposable if they are both sinistrorsal or both dextrorsal; 
but if one of them is sinistrorsal and the other dextrorsal, one of 
them will be superposable upon the helix symmetrical to the other 
one with respect to a plane of symmetry. 





= 


*It would be easy to show directly that A does not change sign when we pass from 
one set of rectangular axes to another set which have the same aspect. 
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In consequence of these results we shall write 

2 2 C2 
(52) if oe aprile aah Zae 

A 

i.e. at a point where the curve is dextrorsal 7 shall be positive, while 
T shall be negative at a point where the curve is sinistrorsal. A dif- 
ferent arrangement of the original codrdinate trihedron Oxyz would 
lead to exactly opposite results.* 


229. Frenet’s formule. Each point M of T is the vertex of a tri- 
rectangular trihedron whose aspect is the same as that of the trihe- 
dron Oxyz, and whose edges are the tangent, the principal normal, 
and the binormal. The positive direction of the principal normal is 
already fixed. That of the tangent may be chosen at pleasure, but 
this choice then fixes the positive direction on the binormal. The dif- 
ferentials of the nine direction cosines (a, B, y), (a', B’, y'), (a", B"", y") 
of these edges may be expressed very simply in terms of R, 7, and 
the direction cosines themselves, by means of certain formule due 
to Frenet.t We have already found the formule for da, dB, and dy: 


Ca ai dp dy _y' 
a9) de wen: Gs PR ks Ae 


The direction cosines of the positive binormal (§ 228) are 


A B C 
CN ce recent GN ree ea meee or NS gp mene nn ae 
VA? 4 B24? VAT BOT VAP + B+ 0? 
wheree=+1. Since the trihedron (IT, MN, MN,) has the same 
aspect as the trihedron Oxyz, we must have 
' By — CB 
= 
VA? + B? +4 C? 


a 





a! = Bly — By", ox 


On the other hand, the formula for da" may be written 
B(BdA —A dB) + C(CdA —AdC) 
(A? + Bt + Cc) 
or, by (49) and the relation K = A, 
dal CB — By * ala 
GIA Aah ca\ies VAG PSB et G2 





dare 








*Jt is usual in America to adopt an arrangement of axes precisely opposite to that 
described above. Hence we should write T= + (A? + B2-+ C2)/A, etc. See also 
the footnote to formula (54), § 229. — TRANS. 

+ Nouvelles Annales de Mathématiques, 1864, p. 284. 
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The coefficient of a! is precisely 1/7, by (52). The formule for 
dp" and dy" may be calculated in like manner, and we should find 


dal a! ap! ae p dy" pd y' 
eb Ta ds T tn 5 





(54) 


which are exactly analogous to (53).* 
In order to find da’, dp', dy', let us differentiate the well-known 


formule 
eile Ae Ber+ Ve is 
Eola BR acne yy. aes 
aall + BoB: ae yy! = 0, 


replacing da, dB, dy, de", dB", dy" by their values from (53) and 
(54). This gives 


a’ da' + fp dp'+ y' dy == 0, 
ds ~ 
a de’ +B dgpi+y dy+F=0, 
ds 
ada! + B''dp' ue y "dy! Be e = 0; 
whence, solving for da', dB’, dy’, 


da! a a! d fi 2. B ¥ & dy' _ e 
(D9) wig ets aiid Gada Gy eal een ken 








eae 
T 


soll as 


The formulae (53), (54), and (55) constitute Frenet’s formule. 


Note. The formule (54) show that the tangent to the spherical 
curve ® described by the point » whose coérdinates are a", 8", y"' is 
parallel to the principal normal. ‘This can be verified geometrically. 
Let S' be the cone whose vertex is at O and whose directrix is the 
curve ®. The generator On is perpendicular to the plane which is 
tangent to the cone S along Om (§ 228). Hence S' is the polar cone 
to S. But this property is a reciprocal one, i.e. the generator Om 
of S is surely perpendicular to the plane which is tangent to S' 
along On. Hence the tangent mt to the curve 3%, since it is perpen- 
dicular to each of the lines On and Om, is perpendicular to the 
plane mOn. For the same reason the tangent nt! to the curve @ is 
perpendicular to the plane mOn. It follows that m¢ and nt’ are 
parallel. 





* If we had written the formula for the torsion in the form 1/T = A/(A2 + B24 0%), 
Frenet’s formule would have to be written in the form da”’/ds =— a’/ T, ete. 
[Hence this would be the form if the axes are taken as usual in America, — TRANS.] 
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230. Expansion of x, y, and z in powers of s. Given two functions 
R= ¢(s), T= ys) of an independent variable s, the first of which 
is positive, there exists a skew curve I which is completely defined 
except for its position in space, and whose radius of curvature and 
radius of torsion are expressed by the given equations in terms of 
the are s of the curve counted from some fixed point upon it. A rig- 
orous proof of this theorem cannot be given until we have discussed 
the theory of differential equations. Just now we shall merely show 
how to find the expansions for the coérdinates of a point on the 
required curve in powers of s, assuming that such expansions exist. 

Let us take as axes the tangent, the principal normal, and the 
binormal at O, the origin of ares on I. Then we shall have 


s (dx s? (da s? Chany 
w= 3 (SF) +95 (S),t 3 (GS) > 
_s (dy Ge (<4) sf (<2 
(56) y=t (GY) 455 de) eo pea 


s [dz Sa are se (S) 
oa. eae ese Fo) ae 


where a, y, and 2 are the codrdinates of a point on I. But 

















dx Rae Cho? ei 
riage 2 ioe stile tea 7 
whence, differentiating, 
hae ae Gil. vl (< =). 


ds® K?ds R 





Rae 
In general, the repeated application of Frenet’s formule gives 
d"x 


—=1L1,a+1+M,a'+P,a", 
ds” 


where L,, M,, P,, are known functions of R, 7, and their successive 
derivatives with respect to s. In a similar manner the successive 
derivatives of y and z are to be found by replacing (a, a’, a") by 
(B, B', B") and (y, y', y'), respectively. But we have, at the origin, 
a =1, Bp =0, y = 9, 3=9, B=1, y=9, a =9, BY =90, yf =1; 
hence the formule (56) become 


Ss Ss 
sts 6R? a [2 20Gp 
mh ee, wes toe 
(56!) LRN OR MER ds , 
8 
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where the terms not written down are of degree higher than three. 
It is understood, of course, that R, 7, dR/ds, --- are to be replaced 
by their values for s = 0. 

These formule enable us to calculate the principal parts of cer- 
tain infinitesimals. For instance, the distance from a point of the 
curve to the osculating plane is an infinitesimal of the third order, 
and its principal part is — s*/6R7T. The distance from a point on 
the curve to the x axis, 1.e. to the tangent, is of the second order, 
and its principal part is s?/2R (compare § 214). Again, let us cal- 
culate the length of an infinitesimal chord ¢«. We find 


4 


Cae pea te, 


where the terms not written down are of degree higher than four. 
This equation may be written in the form 


= age) =*(0- got) 
Seip BARES Pe ye aE Li bh 


which shows that the difference s—e is an infinitesimal of the 
third order and that its principal part is s*/24R. 

In an exactly similar manner it may be shown that the shortest 
distance between the tangent at the origin and the tangent at a 
neighboring point is an infinitesimal of the third order whose prin- 
cipal part is s°/12R7. This theorem is due to Bouquet. 





231. Involutes and evolutes. A curve I, is called an involute of a 
second curve I if all the tangents to I are among the normals to I, 
and conversely, the curve I is called an evolute of T,. It is evident 
that all the involutes of a given curve I lie on the developable sur- 
face of which I is the edge of regression, and cut the generators of 
the developable orthogonally. 

Let (a, y, z) be the coordinates of a point M of T, (a, B, y) the 
direction cosines of the tangent M7, and Z the segment WM, between 
M and the point M, where a certain involute cuts M7. Then the 
coordinates of M, are 


Dy ne -lae wnw=yt+ lB, a4 =2+ly, 
whence 
dx,=dx+lde+adl, 


dy, =dy+ldB+ Bdl, 
dz, = dz+ldy +ydl, 
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In order that the curve described by M, should be normal to MM, 
it is necessary and sufficient that ada, + Bdy, + y dz, should vanish, 
ie. that we should have 


adx+Bdy+ydz+dl+ lade + BdB+ydy)=0, 


which reduces to ds +d/=0. It follows that the involutes to a 
given skew curve I may be drawn by the same construction which 
was used for plane curves (§ 206). 

Let us try to find all the evolutes of a 
given curve I’, that is, let us try to pick 
out a one-parameter family of normals to 
the given curve according to some contin- 
uous law which will group these normals 
into a developable surface (Fig. 50). Let 
D be an evolute, ¢ the angle between the 
normal MM, and the principal normal MN, 
and 7 the segment MP between M and the 
projection P of the point M, on the principal normal. Then the 
coérdinates (#1, ¥1, #1) of M, are 





Fig. 50 


(57) w= y+ /p' + ip" tan ¢, 


zm = 2+ ly! +ly'tan 4, 


{s =a2+la'+la'tand, 


as we see by projecting the broken line MPM, upon the three axes 
successively. The tangent to the curve described by the point M, 
must be the line MM, itself, that is, we must have 


dx, dy, dz, 


UH, — 2x Civ Y ay —&% 





Let & denote the common value of these ratios; then the condition 
dx, = k(x, — x) may be transformed, by inserting the values of a, 
and dx, and applying Frenet’s formule, into the form 


ads(1 -3)+ al (au + tan ¢ @ — i) 


+ a"| ad tan @) — “s — ki tan @ | Me 


The conditions dy, = k(y, — y) and dz, = k(, — 2) lead to exactly 
similar forms, which may be deduced from the preceding by repla- 
cing (a, a’, a'') by (B, B', 8") and (y, y', y'), respectively. Since the 
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determinant of the nine direction cosines is equal to unity, these 
three equations are equivalent to the set 


(1 — <) as == (0) 
R 


ds 
(58) di+iltangd Ane kl, 
d(i tan @) — ce = ki tan ¢. 


From the first of these 7 = R, which shows that the point P is the 
center of curvature and that the line PM is the polar line. It fol- 
lows that all the evolutes of a given skew curve T lie on the polar sur- 
face. In order to determine these evolutes completely it only remains 
to eliminate & between the last two of equations (58). Doing so 
and replacing 7 by R throughout, we find ds = T'dd. Hence ¢ may 
be found by a single quadrature : 
(59) e=w+] 5: 


If we consider two different determinations of the angle @ which 
correspond to two different values of the constant do, the difference 
between these two determinations of ¢ remains constant all along I. 
It follows that two normals to the curve T which are tangent to two 
different evolutes intersect at a constant angle. Hence, if we know 
a single family of normals to T which form a developable surface, 
all other families of normals which form developable surfaces may 
be found by turning each member of the given family of normals 
through the same angle, which is otherwise arbitrary, around its 
point of intersection with I. 


Note I. If PT is a plane curve, T is infinite, and the preceding 
formula gives ¢ =). The evolute which corresponds to dy = 0 is 
the plane evolute studied in § 206, which is the locus of the centers 
of curvature of [. There are an infinite number of other evolutes, 
which lie on the cylinder whose right section is the ordinary evo- 
lute. We shall study these curves, which are called helices, in the 
next section. This is the only case in which the locus of the cen- 
ters of curvature is an evolute. In order that (59) should be satis- 
fied by taking ¢ = 0, it is necessary that 7 should be infinite or 
that A should vanish identically ; hence the curve is in any case a 
plane curve ($ 216) 
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Note II. If the curve D is an evolute of I, it follows that T is an 
involute of D. Hence 
ds, = d(MM,), 


where s, denotes the length of the arc of the evolute counted from 
some fixed point. This shows that all the evolutes of any given 
curve are rectifiable. 


232. Helices. Let C be any plane curve and let us lay off on the perpendic- 
ular to the plane of C erected at any point m on C a length mM proportional to 
the length of the arc o of C counted from some fixed point A. Then the skew 
curve I’ described by the point M is called a heliz. Let us take the plane of C 
as the zy plane and let 

x= f(c), y = $(0) 
be the codrdinates of a point m of C in terms of the arc ao. Then the coérdi- 
nates of the corresponding point M of the curve I will be 


(60) —97(G), ¥ = ¢(9), B= UG 


where K is the given factor of proportionality. The functions f and ¢ satisfy 
the relation f’? + ¢’2=1; hence, from (60), 


ds? = (f’2 + ¢? + K2) do? = (1+ K?)do?, 
where s denotes the length of the arc of T. It follows thats =oV1+4 K24+4 H, 


or, if sand co be counted from the same point A on C,s =oV1-+ K2, since H= 0. 
The direction cosines of the tangent to T are 


(61) a Se i ee 
vi+ 2 Vit Kk? Vi+ 2 


Since vy is independent of o, it is evident that the tangent to T makes a constant 
angle with the z axis; this property is characteristic: Any curve whose tangent 
makes a constant angle with a fixed straight line is a helix. In order to prove 
this, let us take the z axis parallel to the given straight line, and let C be the 
projection of the given curve I on the zy plane. The equations of IT may always 
be written in the form 


(62) z=f(c), Y= o(9), z= (0), 


where the functions f and ¢ satisfy the relation f’2 + ¢’2 =1, for this merely 
amounts to taking the are o of C as the independent variable. It follows that 


dz _ ¥‘(o) ee eat Aare 
YS = = ’ 
ds Vf2+¢2+y2 V1l+y 
hence the necessary and sufficient condition that y be constant is that ¥’ should 
be constant, that is, that y(o) should be of the form Ko + 2. It follows that 
the equations of the curve I will be of the form (60) if the origin be moved to 
the pointe =0; y =0, z= 2o. 

Since y is constant, the formula dy/ds = y’/R shows that y’=0. Hence the 
principal normal is perpendicular to the generators of the cylinder. Since it is 
also perpendicular to the tangent to the helix, it is normal to the cylinder, and 
therefore the osculating plane is normal to the cylinder. It follows that the 
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binormal lies in the tangent plane at right angles to the tangent to the helix; 
hence it also makes a constant angle with the z axis, i.e. y” is constant. 

Since y’ = 0, the formula dy’/ds = — y/R — y”/T shows that y/R + a4 Mises 
hence the ratio T/R is constant for the helix. 

Each of the properties mentioned above is characteristic for the helix. Let 
us show, for example, that every curve for which the ratio T/R is constant is a 
helix. (J. BurTRAND.) 

From Frenet’s formule we have 

CHER TN Gy aL 
dat" die =e ES 





hence, if H is a constant, a single integration gives 

@=Ha-A, ~SHB=-B, ¥”=Hy—C, 
where A, B, C are three new constants. Adding these three equations after 
multiplying them by a, B, y, respectively, we find 


Aa+ BB+ Cy=H, 
or 
Aa + BB+ Oy _ H 


VA? + B?+C2 VA2+ B+ C2 
But the three quantities 
A B C 
VAt+B?+C? Va?+B2402 VA?4 Bt4 C3 














are the direction cosines of a certain straight line A, and the preceding equa- 
tion shows that the tangent makes a constant angle with this line. Hence the 
given curve is a helix. 
Again, let us find the radius of curvature. By (53) and (61) we have 
Os hee 
Rd 14K? 
whence, since y’ = 0, 
(63) 








i 1 
ie), F= R00), 


Lo il 
G+» 
This shows that the ratio (1 + K?)/R is independent of K. But when K =0 
this ratio reduces to the reciprocal 1/r of the radius of curvature of the right 
section C, which is easily verified (§ 205). Hence the preceding formula may 
be written in the form R = r(1 + K2), which shows that the ratio of the radius 
of curvature of a helix to the radius of curvature of the corresponding curve C 
is a constant. 

It is now easy to find all the curves for which R and J are both constant. 
For, since the ratio T/R is constant, all the curves must be helices, by Bertrand’s 
theorem. Moreover, since R is a constant, the radius of curvature 7 of the 
curve C' also is a constant. Hence C is a circle, and the required curve is a 
helix which lies on a circular cylinder. This proposition is due to Puiseux.* 


LEA (a) ea) 





*It is assumed in this proof that we are dealing only with real curves, for we 
assumed that A?+ 62+ C2 does not vanish. (See the thesis by Lyon: Sur les 
courbes a torsion constante, 1890.) 
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233. Bertrand’s curves. The principal normals to a plane curve are also the 
principal normals to an infinite number of other curves, —the parallels to the 
given curve. J. Bertrand attempted to find in a similar manner all the skew 
curves whose principal normals are the principal normals to a given skew 
curve I’. Let the codrdinates z, y, z of a point of T be given as functions of the 
arc s. Let us lay off on each principal normal a segment of length J, and let the 
coérdinates of the extremity of this segment be X, Y, Z; then we shall have 


(64) Ne te la, Y= y-187, Die e 


The necessary and sufficient condition that the principal normal to the curve I” 
described by the point (X, Y, Z) should coincide with the principal normal to T 
is that the two equations 


a dX + pd¥ + y’dZ=0, 
a’ (d¥ @2Z — dZa2Y) + p (dZ@X —dX@Z)4+ y/ (dX@Y —dY a2 X) =0 


should be satisfied simultaneously. The meaning of each of these equations is 
evident. From the first, dJ = 0; hence the length of the segment / should be a 
constant. Replacing dX, d?_X, dY,---in the second equation by their values 
from Frenet’s formule and from the formule obtained by differentiating 
Frenet’s, and then simplifying, we finally find 


6/4 Beye (indy 2), 
9D! R R gh 
whence, integrating, 
(65) —+-,e=l1, 


where I’ is the constant of integration. It follows that the required curves are 
those for which there exists a linear relation between the curvature and the torsion. 
On the other hand, it is easy to show that this condition is sufficient and that 
the length / is given by the relation (65). 

A remarkable particular case had already been solved by Monge, namely 
that in which the radius of curvature is a constant. In that case (65) becomes 
l= R, and the curve I’ defined by the equations (64) is the locus of the centers 
of curvature of f. From (64), assuming / = R = constant, we find the equations 


R Ro 
aX =~ Fads, q¥ =~ 76" ds, Or ress 


which show that the tangent to I’ is the polar line of f. The radius of curva- 
ture R’ of I’ is given by the formula 


pr GRP +a? +a 


= 2 
+ da’? ae dp’? = dy’? 


, 





hence R’ also 1s constant and equal to R. ‘The relation between the two curves 
T and I’ is therefore a reciprocal one: each of them is the edge of regression of 
the polar surface of the other. It is easy to verify each of these statements for 
the particular case of the circular helix. 
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Note. It is easy to find the general formule for all skew curves whose radius of 
curvature is constant. Let R be the given constant radius and let a, 8, y be any 
three functions of a variable parameter which satisfy the relation a? + 62+ y?=1. 
Then the equations 


(66) X=R{ ado, Y=R{ do, Z=Rfydo, 


where da = Vda? + dB? + dy, represent a curve which has the required prop- 
erty, and it is easy to show that all curves which have that property may be 
obtained in this manner. For a, B, y are exactly the direction cosines of the 
curve defined by (66), and o is the arc of its spherical indicatrix (§ 225). 


IV. CONTACT BETWEEN SKEW CURVES 
CONTACT BETWEEN CURVES AND SURFACES 


234. Contact between two curves. The order of contact of two 
skew curves is defined in the same way as for plane curves. Let T 
and I’ be two curves which are tangent ata point A. To each point 
M of I near A let us assign a point M' of I’ according to such a law 
that M and M’' approach A simultaneously. We proceed to find 
the maximum order of the infinitesimal MM' with respect to the 
principal infinitesimal AM, the arc of T. If this maximum order 
is 2 +1, we shall say that the two curves have contact of order n. 

Let us assume a system of trirectangular * axes in space, such 
that the yz plane is not parallel to the common tangent at A, and 
let the equations of the two curves be 


z= (2), Z= (x). 
If 2, %, % are the coordinates of A, the codrdinates of M and M' 
are, respectively, 


[%o +h, fio +h), b(ao + h)], [%o + kh, F(a +k), B(ay + k)], 


where / is a function of h which is defined by the law of corre- 
spondence assumed between M and M' and which approaches zero 
with h. We may select 4 as the principal infinitesimal instead of 
the are AM (§ 211); and a necessary condition that M1’ should 
be an infinitesimal of order n + 1 is that each of the differences 


(f) 


k—h, F(a) + k) — f(a +h), D(a + k) — h(a + h) 





*Tt is easy to show, by passing to the formula for the distance between two points 
in oblique codrdinates, that this assumption is not essential. 
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should be an infinitesimal of order 7 +1 or more. It follows that 
we must have 


k—h=ah'*', F(a + k) —f(@ +h) = Bh", 
P(x +h) — bay +) = yh, 


where a, 8, y remain finite as # approaches zero. Replacing & by 
its value h + ah”*! from the first of these equations, the latter two 
become 

F(a +h + ah"*}) — fla +h) = Bh'*?, 

O(a, + h + ah**!) — (a + h) = yh"*?. 


Expanding F(a +h + ah**") and O(a +h + ah"*") by Taylor’s 
series, all the terms which contain a will have a factor h”+!; hence, 
in order that the preceding condition be satisfied, each of the 
differences 


F(a, +h) —f(am+h), D(x) + h) — o(@ + A) 


should be of order »+1 or more. It follows that if MM' is of 
order n + 1, the distance MN between the points M and N of the 
two curves which have the same abscissa 2, + h will be at least of 
order n+ 1. Hence the maximum order of the infinitesimal in 
question will be obtained by putting into correspondence the points 
of the two curves which have the same abscissa. 

This maximum order is easily evaluated. Since the two curves 
are tangent we shall have 


S(@o) = F(@), Fo) = Fo), $(%0) = P(H%), —- $'(@) = B'(a). 
Let us suppose for generality that we also have 


Fe) = F'(z5)5 acts fies (29) — Fo) Gy 
p'(x) = &"(a), ae p” (to) = B (a), 


but that at least one of the differences 
FOP (am) —fO*P(@), BOP (a) — $+ (ae) 


does not vanish. Then the distance MM' will be of order n + 1 
and the contact will be of order n. This result may also be stated 
as follows: To find the order of contact of two curves T and I", con- 
sider the two sets of projections (C, C') and (C,, Cj) of the given 
curves on the xy plane and the xz plane, respectively, and find the 
order of contact of each set ; then the order of contact of the given 
curves T and 1" will be the smaller of these two. 
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If the two curves I and I’ are given in the form 
(Y) w=ft), y=), #=4¥@, 
(Ey) Neen (0), Y= Ou), Z=V(u), 
they will be tangent at a point w= ¢= f%, if 
B(to) = H(to), P(t) = (to), V(t) = Wb), —Y(to) = W'(Lo)- 
If we suppose that f(t) is not zero, the tangent at the point of 
contact is not parallel to the yz plane, and the points on the two 
curves which have the same abscissa correspond to the same value. 
of ¢. In order that the contact should be of order m it is neces- 
sary and sufficient that each of the infinitesimals 6(¢) — ¢(¢) and 
v(t) — Y(t) should be of order n + 1 with respect to ¢ — t, Le. that 
we should have 
P(t) = $'(to) Re DB (to) = H™ (to), 
Wi(to) = Y'(to)) ty UM (Ho) = WMH), 


and that at least one of the differences 
BOP) — FOG), HO*M E) — YD) 
should not vanish. 


It is easy to reduce to the preceding the case in which one of the 
curves I’ is given by equations of the form 


(67) GS) Ye) erry, 
and the other curve I’ by two implicit equations 
F(a, y, 2) = 0, Fi (ay, 2) = 0. 


Resuming the reasoning of § 212, we could show that a necessary 
condition that the contact should be of order m at a point of T 
where ¢=f¢,) is that we should have 
(68) F (4) = 9, F' (to) = 0, er F (f) = 0, 
Fi (@) =90, Fi (to) = 0, Sess F(t) = 0, 
where 


FO) = FL SO, O40], KhO=ALLO, 6, vO). 


235. Osculating curves. Let I be a curve whose equations are 
given in the form (67), and let I’ be one of a family of curves in 
2n + 2 parameters a, b, ¢, ---, 2, which is defined by the equations 


(69) F(a, y, 2, a, b,++-,1)=0, Fy (@, Y, 2) a, b, ¢, +++, 2) =0. 


XI, § 235] CONTACT 489 


In general it is possible to determine the 2x + 2 parameters in such 
a way that the corresponding curve I’ has contact of order n with 
the given curve [ at a given point. ‘The curve thus determined is 
called the oscuwlating curve of the family (69) to the curve. The 
equations which determine the values of the parameters a, b, ¢,---, / 
are precisely the 27 + 2 equations (68). It should be noted that 
these equations cannot be solved unless each of the functions F and 
F, contain at least n+ 1 parameters. For example, if the curves 
I" are plane curves, one of the equations (69) contains only three 
parameters; hence a plane curve cannot have contact of order 
higher than two with a skew curve at a point taken at random on 
the curve. 

Let us apply this theory to the simpler classes of curves, — the 
straight line and the circle. A straight line depends on four param- 
eters; hence the osculating straight line will have contact of the 
first order. It is easy to show that it coincides with the tangent, 
for if we write the equations of the straight line in the form 


a=az+p, y=bet+q, 
the equations (68) become 
Ly =A% +P, M= 4H, Yo=beatq, y= be, 


where (2, Yo, %0) is the supposed point of contact on I. Solving 
these equations, we find 


_ % a Xo is Yo 
etal’ camels Done Oa pt 6 site oote hae 
which are precisely the values which give the tangent. A neces- 
sary condition that the tangent should have contact of the seconc 
order is that xj! = az/!, yj! = bz), that is, 


" all 


Lp 
Ye  % 
The points where this happens are those discussed in § 217. 

The family of all circles in space depends on six parameters; , 
hence the osculating circle will have contact of the second order. 
Let the equations of the circle be written in the form 


F (a,y,2)=A(w@—a)+ By—b)+Ce—e) =0, 
F, (x, y, #) = (@ — a)? + (y—b)? +(#— 0)? -KB=0, 
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where the parameters are a, ), ¢, R, and the two ratios of the three 
coefficients A, B, C. The equations which determine the osculating 








circle are 
WRI ein kt 
dx 
— pt cS 20 
A Ti = ae ; 
ee x OF ae 0 
Ap a id 
(@— a)? + (y— 1 + @— oP = 
dz 
(a) F4+y-H B+ @- 9 G=0, 
aa dx? + dy? + dz 
Cdr he oe ail et dt 4 


where 2, y, and z are to be replaced by /(¢), $(¢), and y(t), respec- 
tively. The second and the third of these equations show that the 
plane of the osculating circle is the osculating plane of the curve I. 
If a, 6, and ¢ be thought of as the running codrdinates, the last 
two equations represent, respectively, the normal plane at the point 
(x, y, 2) and the normal plane at a point whose distance from 
(x, y, #) 18 infinitesimal. Hence the center of the osculating circle 
is the point of intersection of the osculating plane and the polar 
line. It follows that the osculating circle coincides with the circle 
of curvature, as we might have foreseen by noticing that two curves 
which have contact of the second order have the same circle of 
curvature, since the values of y', 2', y", z' are the same for the two 
curves. 


236. Contact between a curve and a surface. Let S be a surface 
and I a curve tangent to S at a pert A. To any point M of T 
near A let us assign a point M' of S according to such a law that 
Mand M'approach A simultaneously. First let us try to find what 
law of correspondence between M and M' will render the order 
of the infinitesimal MM/' with respect to the are 4M a maximum. 
Let us choose a system of rectangular codrdinates in such a way 
that the tangent to I shall not be parallel to the yz plane, and that 
the tangent plane to S shall not be parallel to the z axis. Let 
(5 Yor %) be the codrdinates of A; Z = F(a, y) the equation of S; 
y =f(«), = $(x) the equations of T; and x +1 the order of the 
infinitesimal MiM' for the given law of correspondence. The 
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coordinates of M are [a +h, f(a +h), O(a +h)]. Let X, Y, and 
Z = F(X, Y) be the coordinates of M'. In order that M@M' should 
be of order m + 1 with respect to the arc AM, or, what amounts to 
the same thing, with respect to A, it is necessary that each of the 
differences X — x, Y —y, and Z —z should be an infinitesimal at 
least of order n +1, that is, that we should have 


A=—2 Sah) Y=y= Bhi on 32 = FC, Dy Se peer, 


where a, 8, y remain finite as # approaches zero. Hence we shall 
have 
Fe + ahh}, y + Bh**) —z=yh"*, 

and the difference F(x, y) — 2 will be itself at least of order n + 1. 
This shows that the order of the infinitesimal WN, where WN is the 
point where a parallel to the z axis pierces the surface, will be at 
least as great as that of MM'. The maximum order of contact — 
which we shall call the order of contact of the curve and the surface 
—is therefore that of the distance MN with respect to the arc 4M 
or with respect to’. Or, again, we may say that the order of con- 
tact of the curve and the surface is the order of contact between T 
and the curve 1" in which the surface S is cut by the cylinder which 
projects T upon the xy plane. (It is evident that the z axis may be 
any line not parallel to the tangent plane.) For the equations of 
the curve I” are 


y=f@), Z4=F[%,f@)]=%@), 
and, by hypothesis, 
D(x) = $(Xo), ®'(x)) = $'(%o)- 


If we also have 
B"(509) = P"(®)5 215 PB (Bo) = H™ (Ho), BOF (Ho) # GF” (ao), 
the curve and the surface have contact of order n. Since the equa- 
tion &(x) = (a) gives the abscisse of the points of intersection of 
the curve and the surface, these conditions for contact of order » 
at a point A may be expressed by saying that the curve meets the 
surface in »+1 coincident points at A. 

Finally, if the curve I is given by equations of the form x = f(¢), 
y = $(t), 2 = (0), and the surface Sis given by a single equation 
of the form F(a, y, z) =0, the curve I’ just defined will have equa- 
tions of the form x = f(t), y = $(¢), # = 7(4), where w(t) is a func- 
tion defined by the equation 


FL SO, ©, TO] = 9- 
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In order that I and I’ should have contact of order n, the infini- 
tesimal a(t) — ¥(¢) must be of order n+ 1 with respect to ¢ — %; 
that is, we must have 


T (to) = W(to), — '(to) = W'(Lo) 5 be me (t)) = Y (to) 


Using F(¢) to denote the function considered in § 234, these equa- 
tions may be written in the form 


Fé) 20, = P@)S0" 55 9 FO = 0 


These conditions may be expressed by saying that the curve and 
the surface have » +1 coincident points of intersection at their 
point of contact. 

If S be one of a family of surfaces which depends on n+1 
parameters a, b, c,---, l, the parameters may be so chosen that S 
has contact of order » with a given curve at a given point; this 
surface is called the osculating surface. 

In the case of a plane there are three parameters. The equations 
which determine these parameters for the osculating plane are 


Af (t)+ BS ()+ CY O+D=0, 
Afi (t)+ Be) + cya) =9, 
Af") ae Bo"(t) aL Cy"'(é) — 0. 


It is clear that these are the same equations we found before for 
the osculating plane, and that the contact is in general of the second 
order. If the order of contact is higher, we must have 


Apnd ak Bo""(t) af cy'"() = 0, 


i.e. the osculating plane must be stationary. 


237. Osculating sphere. The equation of a sphere depends on four 
parameters ; hence the osculating sphere will have contact of the 
third order. For simplicity let us suppose that the codrdinates 
x, y, # of a point of the given curve T are expressed in terms of the 
are s of that curve. In order that a sphere whose center is (a, 3, ¢) 
and whose radius is p should have contact of the third order with 
T at a given point (a, y, z) on I, we must have 


F(s) = 0, p(s) ==0, FG) =0; ENG) == 0, 
where 
F(s) = (@ — a)? + (y —b)?+ (@ — 6)? — pi 
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and where a, y, z are expressed as functions of s. Expanding the 
last three of the equations of condition and applying Frenet’s 
formule, we find 


F' (s) =(@—a)a+(y—d)B+(z—0c)y=0, 
F'@)=@-@ f+ y-)E+@-o)%41=0, 

ii yee i Odin VO Bee Vee Oy bays 
FuG@)= Ee ($+) - (2+) - (%+%) 


1d 
— = [@— ada + (y—b)B'+ (2-0) y']=0. 











These three equations determine a, 6, and c. But the first of them 
represents the normal plane to the curve I at the point (a, y, 2) in 
the running coordinates (a, 6, ¢), and the other two may be derived 
from this one by differentiating twice with respect to s. Hence 
the center of the osculating sphere is the point where the polar line 
touches its envelope. In order to solve the three equations we may 
reduce the last one by means of the others to the form 


(@— a) a" + (y— 5) B" + (2 —o)y" = TS 
from which it is easy to derive the formule 
pa pene dk " =5 pee ak i 
a=x-+ Ra Ta, % b=y+RB Ta, 


dR 
eect Rysl ee 7. 


Hence the radius of the osculating sphere is given by the formula 
2 
p? = R?+ r(<*) é 


If R is constant, the center of the osculating sphere coincides with 
the center of curvature, which agrees with the result obtained in 
§ 233. 


238. Osculating straight lines. If the equations of a family of 
curves depend on » + 2 parameters, the parameters may be chosen 
in such a way that the resulting curve ( has contact of order m with 
a given surface S at a point M. For the equation which expresses 
that C meets S at M and the n +1 equations which express that 
there are n+ 1 coincident points of intersection at M constitute 
n + 2 equations for the determination of the parameters. 
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For example, the equations of a straight line depend on four 
parameters. Hence, through each point M of a given surface S, 
there exist one or more straight lines which have contact of the 
second order with the surface. In order to determine these lines, 
let us take the origin at the point WM, and let us suppose that the 
z axis is not parallel to the tangent plane at M@. Let 2 = F(a, y) 
be the equation of the surface with respect to these axes. The 
required line evidently passes through the origin, and its equations 
are of the form 


Hence the equation cp = F(ap, bp) should have a triple root p = 0; 
that is, we should have 

c= ap + bq, 

0 = a*r + 2abs + 07 t, 


where p, q, 7, 8, ¢ denote the values of the first and second deriva- 
tives of F(a, y) at the origin. The first of these equations expresses 
that the required line lies in the tangent plane, which is evident 
a priort. The second equation is a quadratic equation in the ratio 
b/a, and its roots are real if s* — rt is positive. Hence there are in 
general two and only two straight lines through any point of a given 
surface which have contact of the second order with that surface. 
These lines will be real or imaginary according as s? — rt is positive 
or negative. We shall meet these lnes again in the following 
chapter, in the study of the curvature of surfaces. 


EXERCISES 


1. Find, in finite form, the equations of the evolutes of the curve which 
cuts the straight line generators of a right circular cone at a constant angle. 
Discuss the problem. 

[Licence, Marseilles, July, 1884. ] 


2. Do there exist skew curves I for which the three points of intersection 
of a fixed plane P with the tangent, the principal normal, and the binormal are 
the vertices of an equilateral triangle ? 


3. Let I be the edge of regression of a surface which is the envelope of 
a one-parameter family of spheres, i.e. the envelope of the characteristic circles. 
Show that the curve which is the locus of the centers of the spheres lies on 
the polar surface of I. Also state and prove the converse. 


4. Let T be a given skew curve, M a point on I, and O a fixed point in 
space. Through O draw a line parallel to the polar line to T’ at M, and lay off 
on this parallel a segment OWN equal to the radius of curvature of Tat M. Show 


. 
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that the curve I’ described by the point N and the curve I” described by the 

center of curvature of T have their tangents perpendicular, their elements of 

length equal, and their radii of curvature equal, at corresponding points. . 
[RovguEt. ] 


5. If the osculating sphere to a given skew curve I’ has a constant radius a, 
show that IT lies on a sphere of radius a, at least unless the radius of curvature 
of I is constant and equal to a. 


6. Show that the necessary and sufficient condition that the locus of the 
center of curvature of a helix drawn on a cylinder should be another helix on a 
cylinder parallel to the first one is that the right section of the second cylinder 
should be a circle or a logarithmic spiral. In the latter case show that all the 
helices lie on circular cones which have the same axis and the same vertex. 

[Tissor, Nouvelles Annales, Vol. XI, 1852. ] 


7*, If two skew curves have the same principal normals, the osculating 
planes of the two curves at the points where they meet the same normal make 
a constant angle with each other. ‘The two points just mentioned and the cen- 
ters of curvature of the two curves form a system of four points whose anhar- 
monic ratio is constant. The product of the radii of torsion of the two curves 
at corresponding points is a constant. 

[Paut Serret; Mannuerm ; ScHELL. | 


8*, Let x, y, z be the rectangular codrdinates of a point on a skew curve I’, 
and s the arc of that curve. Then the curve Io defined by the equations 


Xo = fads, yo = [6 as, zo = fas, 


where Zo, Yo, Zo are the running codrdinates, is called the conjugate curve to T; 
and the curve defined by the equations 


X =2£C0S0+ xsiné, Y=ycosé + yosin 6, Z=zco0s6+ zosind, 


where X, Y, Z are the running coordinates and @ is a constant angle, is called 
a related curve. Find the orientation of the fundamental trihedron for each of 
these curves, and find their radii of curvature and of torsion. 

If the curvature of T is constant, the torsion of the curve Io is constant, and 
the related curves are curves of the Bertrand type (§ 233). Hence find the 
general equations of the latter curves. 


9. Let I and I’ be two skew curves which are tangent at a point A. From 
A lay off infinitesimal arcs AM and AM’ from A along the two curves in the 


same direction. Find the limiting position of the line MM’. 
[Cauvcuy. ] 


10. In order that a straight line rigidly connected to the fundamental trihe- 
dron of a skew curve and passing through the vertex of the trihedron should 
describe a developable surface, that straight line must coincide with the tangent, 
at least unless the given skew curve is a helix. In the latter case there are an 
infinite number of straight lines which have the required property. 
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For a curve of the Bertrand type there exist two hyperbolic paraboloids 
rigidly connected to the fundamental trihedron, each of whose generators 


describes a developable surface. 
[Cusaro, Rivista di Mathematica, Vol. I, 1892, p. 155.] 


11*, In order that the principal normals of a given skew curve should be the 
binormals of another curve, the radii of curvature and the radii of torsion of 
the first curve must satisfy a relation of the form 


il 1 B 
fi fe 3 nm) i 
where A and B are constants. 
[MannuEIm, Comptes rendus, 1877.] 


(The case in which a straight line through a point on a skew curve rigidly 
connected with the fundamental trihedron is also the principal normal (or the 
binormal) of another skew curve has been discussed by Pellet (Comptes rendus, 
May, 1887), by Cesaro (Nouvelles Annales, 1888, p. 147), and by Balitrand 
(Mathesis, 1894, p. 159).] 


12. If the osculating plane to a skew curve I is always tangent to a fixed 
sphere whose center is O, show that the plane through the tangent perpen- 
dicular to the principal normal passes through O, and show that the ratio of 
the radius of curvature to the radius of torsion is a linear function of the arc. 
State and prove the converse theorems. 


CHAPTER XII 


SURFACES 


I. CURVATURE OF CURVES DRAWN ON A SURFACE 


239. Fundamental formula. Meusnier’s theorem. In order to study 
the curvature of a surface at a non-singular point M, we shall sup- 
pose the surface referred to a system of rectangular coérdinates 
such that the axis of z is not parallel to the tangent plane at M. 
If the surface is analytic, its equation may be written in the form 


(1) a= Fwy), 


where F(a, y) is developable in power series according to powers of 
x — a and y — y in the neighborhood of the point M (ap, yo, 2) 
($194). But the arguments which we shall use do not require the 
assumption that the surface should be analytic: we shall merely 
suppose that the function F(a, y), together with its first and second 
derivatives, is continuous near the point (a, y) We shall use 
Monge’s notation, p, g, 7, s, t, for these derivatives. 

It is seen immediately from the equation of the tangent plane 
that the direction cosines of the normal to the surface are propor- 
tional to p, g, and —1. If we adopt as the positive direction of the 
normal that which makes an acute angle with the positive z axis, 
the actual direction cosines themselves A, p, v are given by the 
formule 

bg ie i ei ys ome Rees 

OM Verte ““Virpse "Viner 

Let C be a curve on the surface S through the point M, and lev 
the equations of this curve be given in parameter form; then the 
functions of the parameter which represent the codrdinates of a 
point of this curve satisfy the equation (1), and hence their differ- 
entials satisfy the two relations 


(3) dz=pdx+qdy, 
(4) Cz=piu+qd?y + rdx* + 2s du dy + tdy?. 
497 
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The first of these equations means that the tangent to the curve C 
lies in the tangent plane to the surface. In order to interpret the 
second geometrically, let us express the differentials which occur in 
it in terms of known geometrical quantities. If the independent 
variable be the arc o of the curve C, we shall have 


dx dy dz | Cane dy _ Br ze»! 


dpe = ) ds ~ B, do eae doz aR ; do® R ole 








where the letters a, B, y, a, B', y', R have the same meanings as in 
§ 229. Substituting these values in (4) and dividing by V1+ p’+ q’, 
that equation becomes 

y' —pa'— gp! _ ra? + 2saeB + tp 

RVi4¢P+¢@ Vli+p+?¢ 


Aa! + pBl t+ vy! — ra? + 2saB + te 
R alt +pt+” 





or, by (2), 





But the numerator Aa’ + wP' + vy' is nothing but the cosine of the 
angle 6 included between the principal normal to C and the positive 
direction of the normal to the surface ; hence the preceding formule 
may be written in the form 


cos6 ra*_ + 2saB + tp? 
(6) ke ~/ AO) ea 
R 1+ p* +9 








This formula is exactly equivalent to the formula (4); hence it 
contains all the information we can discover concerning the curva- 
ture of curves drawn on the surface. Since R and V1 + p?+ q? 
are both essentially positive, cos @ and 7a? + 2saB + ¢? have the same 
sign, le. the sign of the latter quantity shows whether @ is acute or 
obtuse. In the first place, let us consider all the curves on the sur- 
face S through the point M which have the same osculating plane 
(which shall be other than the tangent plane) at the point . All 
these curves have the same tangent, namely the intersection of the 
osculating plane with the tangent plane to the surface. The direc- 
tion cosines a, B, y therefore coincide for all these curves. Again, 
the principal normal to any of these curves coincides with one of 
the two directions which can be selected upon the perpendicular to the 
tangent line in the osculating plane. Let w be the angle which the 
normal to the surface makes with one of these directions; then we 
shall have 6=o or 6=a7—o. But the sign of ra? + 2sa8 + tf? 
shows whether the angle @ is acute or obtuse; hence the positive 
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direction of the principal normal is the same for all these curves. 
Since @ is also the same for all the curves, the radius of curvature 
R is the same for them all; that is to say, all the curves on the sur- 
face through the point M which have the same osculating plane have 
the same center of curvature, 

It follows that we need only study the curvature of the plane 
sections of the surface. First let us study the variation of the 
curvature of the sections of the surface by planes which all pass 
through the same tangent M7. We may suppose, without loss of 
generality, that ra? + 2saB + tB* > 0, for a change in the direction 
of the z axis is sufficient to change the signs of 7, s, and ¢. For all 
these plane sections we shall have, therefore, cos@ > 0, and the 
angle 6 is acute. If R, be the radius of curvature of the section 
by the normal plane through M7, since the corresponding angle 6 
is zero, we shall have 





EE fae sab SAB 
Ry NV Eee peg: 


Comparing this formula with equation (5), which gives the radius 
of curvature of any oblique section, we find 


(6) =; 


or R= R, cos 6, which shows that the center of curvature of any 
oblique section is the projection of the center of curvature of the 
normal section through the same tangent line. This is Meusnier’s 
theorem. 

The preceding theorem reduces the study of the curvature of 
oblique sections to the study of the curvature of normal sections. 
We shall discuss directly the results obtained by Euler. First let 
us remark that the formula (5) will appear in two different forms 
for a normal section according as ra? + 2saB + tB is positive or 
negative. In order to avoid the inconvenience of carrying these 
two signs, we shall agree to affix the sign + or the sign — to the 
radius of curvature R of anormal section according as the direction 
from M to the center of curvature of the section is the same as or 
opposite to the positive direction of the normal to the surface. 
With this convention, R is given in either case by the formula 


- 1 _ ra? + 2808 + tf? 
oh R” Vitpre 
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which shows without ambiguity the direction in which the center 
of curvature les. 

From (7) it is easy to determine the position of the surface with 
respect to its tangent plane near the point of tangency. For if 
s? —rt <0, the quadratic form ra? + 2saB + tB? keeps the same 
sign —the sign of 7 and of ¢— as the normal plane turns around 
the normal; hence all the normal sections have their centers of 
curvature on the same side of the tangent plane, and therefore all 
lie on the same side of that plane: the surface is said to be convex 
at such a point, and the point is called an elliptic point. On the 
contrary, if s? — rt > 0, the form ra? + 2sa@B + tf? vanishes for two 
particular positions of the normal plane, and the corresponding 
normal sections have, in general, a point of inflection. When the 
normal plane lies in one of the dihedral angles formed by these two 
planes, R is positive, and the corresponding section lies above the tan- 
gent plane; when the normal plane lies in the other dihedral angle, 
R is negative, and the section les below the tangent plane. Hence 
in this case the surface crosses its tangent plane at the point of 
tangency. Such a point is called a hyperbolic point. Finally, if 
s* — rt = 0, all the normal sections lie on the same side of the tan- 
gent plane near the point of tangency except that one for which 
the radius of curvature is infinite. The latter section usually 
crosses the tangent plane. Such a point is called a parabolic point. 

It is easy to verify these results by a direct study of the differ- 
ence u = z — 2! of the values of z for a point on the surface and for 
the point on the tangent plane at M which projects into the same 
point (x, y) on the xy plane. For we have 


#! = p(@ — %) + a(y — Yo) 


whence, for the point of tangency (a, y), 





Ou Oz! Ou 
poe CE ee oy = 0) 
and 
mu it, Oru Oru 
x2"? Oa dy oy 


It follows that if s? — rt < 0, wis a maximum or a minimum at 
($ 56), and since w vanishes at M, it has the same sign for all other 
points in the neighborhood. On the other hand, if s*—7t>0, u 
has neither a maximum nor a minimum at M, and hence it changes 
sign in any neighborhood of M, 
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240. Euler’s theorems. The indicatrix. In order to study the varia- 
tion of the radius of curvature of a normal section, let us take the 
point M as the origin and the tangent plane at Was the vy plane. 
With such a system of axes we shall have p=q=0, and the 
formula (7) becomes 


(8) <= reosth + 28.cos $ sin + sin’¢, 


where ¢ is the angle which the trace of the normal plane makes 
with the positive # axis. Equating the derivative of the second 
member to zero, we find that the points at which R may be a maxi- 
mum or a minimum stand at right angles. The following geomet- 
rical picture is a convenient means of visualizing the variation of R. 
Let us lay off, on the line of intersection of the normal plane with 
the xy plane, from the origin, a length Om equal numerically to the 
square root of the absolute value of the corresponding radius of cur- 
vature. The point m will describe a curve, which gives an instanta- 
neous picture of the variation of the radius of curvature. This curve 
is called the indicatrix. Let us examine the three possible cases. 


1) s?—7rt <0. Inthis case the radius FR has a constant sign, which 
we shall suppose positive. The codrdinates of m are = VR cos > 
and » = VR sin $; hence the equation of the indicatrix is 


(9) r2 4+ 2séy + ty? =1, 


which is the equation of an ellipse whose center is the origin. It is 
clear that R is at a maximum for the section made by the normal 
plane through the major axis of this ellipse, and at a minimum for 
the normal plane through the minor axis. The sections made by two 
planes which are equally inclined to the two axes evidently have the 
same curvature. The two sections whose planes pass through the 
axes of the indicatrix are called the principal normal sections, and 
the corresponding radii of curvature are called the principal radii of 
curvature. If the axes of the indicatrix are taken for the axes of x 
and y, we shall have s = 0, and the formula (8) becomes 


= =rcos?d + ¢sin*¢. 

R 
With these axes the principal radii of curvature RF, and R, correspond 
to ¢=0 and ¢ = 77/2, respectively; hence 1/R, = 7, 1/R, = ¢, and 


1_ cos’¢ sin? 


ee) Ba CORP Ore 
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2) s*—rt>0. The normal sections which correspond to the 
values of ¢ which satisfy the equation 


r cos? + 2s cos ¢ sin d + ¢sin’d = 0 


have infinite radii of curvature. Let L/OL, and LOL, be the inter- 
sections of these two planes with the zy plane. When the trace of 
the normal plane lies in the angle Z,OL,, for example, the radius 
of curvature is positive. Hence the correspon ling portion of the 
indicatrix is represented by the equation 


r&'+ 2sén + ty’ =1, 


where é and y are, as in the previous case, the coordinates of the 
point m. This is an hyperbola whose asyinptotes are the lines 
LIOL, and LJOL,. When the trace of the normal plane lies in the 
other angle LJOL,, R is negative, and the coordinates of m are 


€=V— foos ¢, n= V—Rsing. 
Hence the corresponding portion of the indicatrix is the hyperbola 
rf + 2sEy + ty? =—1, 


which is conjugate to the preceding hyperbola. These two hyper- 
bolas together form a picture of the variation of the radius of curva- 
ture in this case. If the axes of the hyperbolas be taken as the 
x and y axes, the formula (8) may be written in the form (10), as in 
the previous case, where now, however, the principal radii of curva- 
ture R, and R, have opposite signs. 


3) s*?—7t=0. In this case the radius of curvature R has a 
fixed sign, which we shall suppose positive. The indicatrix is still 
represented by the equation (9), but, since its center is at the origin 
and it 1s of the parabolic type, it must be composed of two parallel 
straight lines. If the axis of y be taken parallel to these lines, we 
shall have s = 0, ¢ = 0, and the general formula (8) becomes 





1 ' 

is ? COS", 
or 

1 cos’ 

Bay 


This case may also be considered to be a limiting case of either of 
the preceding, and the formula just found may be thought of as the 
limiting case of (10), when R, becomes infinite. 
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Euler’s formule may be established without using the formula (5). Taking 
the point M of the given surface as the origin and the tangent plane as the zy 
plane, the expansion of z by Taylor’s series may be written in the form 


ra? + 2 2 
g EY TP vary 
Wor 
where the terms not written down are ot order greater than two. In order 


to find the radii of curvature of the section made by a plane y = x tan ¢, we 
may introduce the transformation 


? 


r=2 cosP—y’ sing, y=ursing+y'cos¢, 


and then set y’=0. This gives the expansion of z in powers of 2’, 





 — 7o0s*g + ses Foe8e amt 2 aes 


which, by § 214, leads to the formula (8). 

Notes. The section of the surface by its tangent plane is given by the equation 

0 = rx? + 2sry + ty? + o3(&, y)+---, 
and has a double point at the origin. The two tangents at this point are the 
asymptotic tangents. More generally, if two surfaces S and Sj are both tangent 
at the origin to the xy plane, the projection of their curve of intersection on the 
ry plane is given by the equation 
O=(r—1)a? + 2(s—si)ey+t—h)yt:--, 

where 7;, 8, t; have the same meaning for the surface S, that r, s, t have 
for S. The nature of the double point depends upon the sign of the expression 
(s — 81)?—(r—11)(¢(—t). If this expression is zero, the curve of intersection 
has, in general, a cusp at the origin. 


To recapitulate, there exist on any surface four remarkable posi- 
tions for the tangent at any point: two perpendicular tangents for 
which the corresponding radii of curvature have a maximum or a 
minimum, and two so-called asymptotic, or principal,* tangents, for 
which the corresponding radii of curvature are infinite. The latter are 
to be found by equating the trinomial ra?+ 2saB +t? to zero (§ 238). 
We proceed to show how to find the principal normal sections and 
the principal radii of curvature for any system of rectangular axes. 


241. Principal radii of curvature. There are in general two different 
normal sections whose radii of curvature are equal to any given 
value of R. The only exception is the case in which the given 
value of R is one of the principal radii of curvature, in which case 








* The reader should distinguish sharply the directions of the principal tangents 
(the asymptotes of the indicatrix) and the directions of the principal normal sections 
(the axes of the indicatrix). 'o ayoid confusion we shall not use the term principar 
tangent. — TRANS. 
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only the corresponding principal section has the assigned radius 
of curvature. To determine the normal sections whose radius of 
curvature is a given number R, we may determine the values of 
a, B, y by the three equations 


MEWEws 
Eee 





ro + 2saB + tB?, y= pat 7B, a+ B74 57 =1. 


It is easy to derive from these the following homogeneous combina- 
tion of degree zero in a and B: 

ei Nee ea ra? + 2saB + tp? 

, R + B+ (pa + oP 


It follows that the ratio B/a is given by the equation 
a’(i+ p? —rD) + 2aB( pg — sD) + B1+ ¢—tD)=0, 


where R= DV1+p?+q*. If this equation has a double root, that 
root satisfies each of the equations formed by setting the two first 
derivatives of the left-hand side with respect to a and B equal to 
zero : 


(12) 





Ree —rD)+B(pq—sD) =0, 

a(pgy —sD)+ B+ 9g?—tD)=0. 
Eliminating a@ and 8 and replacing D by its value, we obtain an 
equation for the principal radii of curvature: 


(t—s*)R?-V1+p*+7[1+ p*)t+0+ 9)r—2pqs|k 
+1 + p?+7)?=0. 
On the other hand, eliminating D from the equations (12), we obtain 


an equation of the second degree which determines the lines of inter- 
section of the tangent plane with the principal normal sections: 
(14) [1+ p*)s — par] 
+aB[(1+ p*)t—(1+ 9’) r]+ BL pgt—(1+ 97)s]=0. 
From the very nature of the problem the roots of the equations (18) 
and (14) will surely be real. It is easy to verify this fact directly. 
In order that the equation for R should have equal roots, it is 
necessary that the indicatrix should be a circle, in which case all 
the normal sections will have the same radius of curvature. Hence 


the second member of (11) must be independent of the ratio B/a, 
which necessitates the equations 


cas)} 


(15) ga ee i ee 


XII, § 241] CURVES ON A SURFACE 505 


The points which satisfy these equations are called wmbilics. At 
such points the equation (14) reduces to an identity, since every 
diameter of a circle is also an axis of symmetry. 

It is often possible to determine the principal normal sections’ 
from certain geometrical considerations. For instance, if a surface 
S has a plane of symmetry through a point M on the surface, it is 
clear that the line of intersection of that plane with the tangent 
plane at M is a line of symmetry of the indicatrix; hence the sec- 
tion by the plane of symmetry is one of the principal sections. For 
example, on a surface of revolution the meridian through any point 
is one of the principal normal sections; it is evident that the plane 
of the other principal normal section passes through the normal to 
the surface and the tangent to the circular parallel at the point. 
But we know the center of curvature of one of the oblique sections 
through this tangent line, namely that of the circular parallel itself. 
It follows from Meusnier’s theorem that the center of curvature of 
the second principal section is the point where the normal to the 
surface meets the axis of revolution. 

At any point of a developable surface, s? —7t = 0, and the indica- 
trix is a pair of parallel straight lines. One of the principal sec- 
tions coincides with the generator, and the corresponding radius of 
curvature is infinite. The plane of the second principal section is 
perpendicular to the generator. All the points of a developable 
surface are parabolic, and, conversely, these are the only surfaces 
which have that property (§ 222). 

If anon-developable surface is convex at certain points, while other 
points of the surface are hyperbolic, there is usually a line of para- 
bolic points which separates the region where s? — rt is positive from 
the region where the same quantity is negative. For example, on the 
anchor ring, these parabolic lines are the extreme circular parallels. 


In general there are on any convex surface only a finite number of umbilics. 
We proceed to show that the only real surface for which every point is an 
umbilic is the sphere. Let , u, v be the direction cosines of the normal to the 
surface. Differentiating (2), we find the formule 


ar _ pgys—(1+ 9*)r ar _ pqt—(1+4q%)s 














=> = ’ 
oe (e+ gy a | (Le ptt} 
Ou _ par—(1+p?)s Om _ pas—(lt pit 
oe (i+ p?+q?)? = ey (A + v2 + gh? 
or, by (15 
, by (15), oe ate ee 


Gy ney tonne ey Sone hey! 
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The first equation shows that \ is independent of y, the second that u is inde- 
pendent of z; hence the common value of @\/dx, Ou/dy is independent of both 
zand y, i.e. it isa constant, say 1/a. This fact leads to the equations 





























L — Xo Y — Yo Va? — (a — £0)? — (y — Yo)? 
eS , = ) i ’ 
a a a 
Xr x — Lo 
p=- ne = A a 
v Va? — (% — &o)* — (y — Yo) 
ee Ue ho : 
y Va? — (& — ao)? — (y — Yo)? 


whence, integrating, the value of z is found to be 





z= % + Va? — (& — a)? — (y — Yo)?, 


which is the equation of a sphere. It is evident that if 0\/dx = éu/éy = 0, the 
surface is a plane. But the equations (15) also have an iifinite number of 
imaginary solutions which satisfy the relation 1+ p? + q? = 0, as we can see by 
differentiating this equation with respect to x and with respect to y. 


II. ASYMPTOTIC LINES CONJUGATE LINES 


242. Definition and properties of asymptotic lines. At every hyper- 
bolic point of a surface there are two tangents for which the corre- 
sponding normal sections have infinite radii of curvature, namely 
the asymptotes of the indicatrix. The curves on the given surface 
which are tangent at each of their points to one of these asymptotic 
directions are called asymptotic lines. If a point moves along any 
curve on a surface, the differentials dx, dy, dz are proportional to 
the direction cosines of the tangent. For an asymptotic tangent 
ra? + 2saB +¢B’ = 0; hence the differentials dz and dy at any point 
of an asymptotic line must satisfy the relation 


(16) rdx? + 2sdxdy+tdy=0. 


If the equation of the surface be given in the form z = F(a, y), and 
we substitute for 7, s, and ¢ their values as functions of 2 and Ys 


this equation may be solved for dy/dzx, and we shall obtain the two 
solutions 


dy d 
(17) Fe =O 9), Ge = dala, ¥). 


We shall see later that each of these equations has an infinite num- 
ber of solutions, and that every pair of values (@o, Yo) determines 
in general one and only one solution. It foilows that there pass 
through every point of the surface, in general, two and only two 
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asymptotic lines: all these lines together form a double system of 
lines upon the surface. 

Again, the asymptotic lines may be defined without the use of 
any metrical relation: the asymptotic lines on a surface are those 
curves for which the osculating plane always coincides with the tan- 
gent plane to the surface. For the necessary and sufficient condition 
that the osculating plane should coincide with the tangent plane to 
the surface is that the equations 


dz —pdx —qdy=0, z—pdx—qd’y=0 


should be satisfied simultaneously (see § 215). The first of these 
equations is satisfied by any curve which lies on the surface. Dif- 
ferentiating it, we obtain the equation 


d?z—pd’x —qd*y — dp dx — dq dy =0, 


which shows that the second of the preceding equations may be 
replaced by the following relation between the first differentials : 


(18) dpdx + dqdy=0, 


an equation which coincides with (16). Moreover it is easy to 
explain why the two definitions are equivalent. Since the radius of 
curvature of the normal section which is tangent to an asymptote 
of the indicatrix is infinite, the radius of curvature of the asymp- 
totic line will also be infinite, by Meusnier’s theorem, at least unless 
the osculating plane is perpendicular to the normal plane, in which 
case Meusnier’s theorem becomes illusory. Hence the osculating 
plane to an asymptotic line must coincide with the tangent plane, 
at least unless the radius of curvature is infinite; but if this were 
true, the line would be a straight line and its osculating plane 
would be indeterminate. It follows from this property that any 
projective transformation carries the asymptotic lines into asymp- 
totic lines. It is evident also that the differential equation is of 
the same form whether the axes are rectangular or oblique, for the 
equation of the osculating plane remains of the same form. 

It is clear that the asymptotic lines exist only in case the points of 
the surface are hyperbolic. But when the surface is analytic the 
differential equation (16) always has an infinite number of solu- 
tions, real or imaginary, whether s? — rt is positive or negative. Asa 
generalization we shall say that any convex surface possesses two sys- 
tems of imaginary asymptotic lines. Thus the asymptotic lines of an 
unparted hyperboloid are the two systems of rectilinear generators. 
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For an ellipsoid or a sphere these generators are imaginary, but 
they satisfy the differential equation for the asymptotic lines. 
Example. Let us try to find the asymptotic lines of the surface 


tr va any”. 
In this example we have 


r= m(m as WN Ae s= mnam—lyn—l, t= n(n can 1) gmyn-2, 


and the differential equation (16) may be written in the form 


mn — 1) (2 a) + 2m n (U2) + min —1) = 0. 


This equation may be solved as a quadratic in (ydz)/(ady). Let hy and he be 
the solutions. Then the two families of asymptotic lines are the curves which 
project, on the zy plane, into the curves 


y4 = Cyn, ya = Con. 


243. Differential equation in parameter form. Let the equations of 
the surface be given in terms of two parameters w and v: 


(19) x= f(u, v), Y = $(%, v), z= pu, v). 
Using the second definition of asymptotic lines, let us write the 
equation of the tangent plane in the form 


(20) A(X —2)+ B(Y —y) + C(Z — 2) =0, 
where A, B, and C satisfy the equations 
A eee oe Oy 
(21) AG ou oy 
ekg: a HA a 
abe ov 


which are the equations for A, B, and C found in § 39. Since the 
osculating plane of an asymptotic line, is the same as this tangent 
plane, these same coefficients must satisfy the equations 


Adx +Bdy +Cdz =0, 
A@zx+Bd@y+C@z=0. 


The first of these equations, as above, is satisfied identically. Differ- 
entiating it, we see that the second may be replaced by the equation 


(22) dA dx + dBdy+dCdz=0, 
which is the required differential equation. If, for example, we 
set C = — 1 in the equations (21), 4 and B are equal, respectively, 


to the partial derivatives p and q of z with respect to # and y, and 
the equation (22) coincides with (18). 


XII, $244] ASYMPTOTIC LINES CONJUGATE LINES 509 


Examples. As an example let us consider the conoid z = ¢(y/z). This equa- 
tion is equivalent to the system 4 = u, y = uv, z = ¢(v), and the equations (21) 


become 
A+ Bv=0, Bu + C¢’(v) = 0. 


These equations are satisfied if we set C=— u, A =— v¢’(v), B= ¢’(v) ; hence 
the equation (22) takes the form 
up’ (v) dv? — 29’(v)dudv = 0. 

One solution of this equation is v = const., which gives the rectilinear genera- 
tors. Dividing by dv, the remaining equation is 

go (v)dv _ 2du 

=) ————"9 
(2) u 

whence the second system of asymptotic lines are the curves on the surface 
defined by the equation u2 = K¢’(v), which project on the zy plane into the 


curves 
y 
a= Ke [Ne 
eS 


Again, consider the surfaces discussed by Jamet, whose equation may be 


written in the form 
es(¥) = F(z). 
x 


Taking the independent variables z and u= y/z, the differential equation of 
the asymptotic lines may be written in the form 


F(z) > 
\ en oe ts V 


from which each of the systems of asymptotic lines may be found by a single 
quadrature. 
A helicoid is a surface defined by equations of the form 











Oy, 
Fu 


L=pcosw, y =psinw, z2=f(p) + hw. 
The reader may show that the differential equation of the asymptotic lines is 
pf’ (p) dp? — 2hdw dp + p?f’(p) du? = 0, 
from which w may be found by a single quadrature. 
244. Asymptotic lines on a ruled surface. Eliminating 4, B, and C 
between the equations (21) and the equation 
A@a+Bdy+C@?z=0, 


we find the general differential equation of the asymptotic lines : 


of Op Oo 

du Ou Ou 
(23) af 24 by |=0. 

ov ov ov 


Ve Py 2 
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This equation does not contain the second differentials du and d?v, 


for we have 


a oO? 0? 
Co oh du + d?yu + Cis 249 ef , dude + oo dv? 
Ou v 





Cu? Cu 


and analogous expressions for d?y and d@?z. Subtracting from the 
third row of the determinant (23) the first row multipled by d?w 
and the second row multiplied by d?v, the differential equation 


becomes 











of Op oY 
Ou Ou Ou 
af ab a4] _ 
ov Ov ov : 
ee oe ee 
ae Wt 27 Be dudv + ay an 





Developing this determinant with respect to the elements of the 
first row and arranging with respect to dw and dv, the equation 
may be written in the form 

















(24) Dd? + 2D'dudv + D'dv?=0, 
where D, D', and D" denote the three determinants 
Ou. Ou 10u ou ou Ou 
O Laue Ot Oz ; Ox oy Oz 
| Og 4 ie Gele a ea aides. aeamamals 
Be By oe ie tty Oe 
(25) OU Ou Ou? 6udv Ouov Oudv 
Gu Ou Ou 
Ons Oye Ge 
OE a Saas 
dv ov ov 
ou? 0u7, Oy? 





As an application let us consider a ruled surface, that is, a surface 
whose equations are of the form 


L= 2% + au, Y¥=Yo+ Bu, Z2=%+ yu, 
where %, Yo, 20, & B, y are all functions of a second variable param 
eter v. If we set w=0, the point (x, yo, 9) describes a certain 
curve I which lies on the surface. On the other hand, if we set 
v = const, and let w vary, the point (2, y, 2) will describe a straight 
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line generator of the ruled surface, and the,value of wu at any point 
of the line will be proportional to the distance between the point 
(x, y, #) and the point (a, yo, @) at which the generator meets the 
curve lr. It is evident from the formule (25) that D= 0, that D! 
is independent of w, and that D" is a polynomial of the second 
degree in wu: 
a 
D'=|a + alu 
cl + alu 


Since dv is a factor of (24), one system of asymptotic lines consists 
of the rectilinear generators v= const. Dividing by dv, the remain- 
ing differential equation for the other system of asymptotic lines is 
of the form 

du 


(26) BE + Lu? + Mu + N = 05 
where L, M, and N are functions of the single variable v. An equa- 
tion of this type possesses certain remarkable properties, which we 
shall study later. For exainple, we shall see that the anharmonic 
ratio of any four solutions is a constant. It follows that the anhar- 
monic ratio of the four points in which a generator meets any four 
asymptotic lines of the other system is the same for all generators, 
which enables us to discover all the asymptotic lines of the second 
system whenever any three of them are known. We shall also 
see that whenever one or two integrals of the equation (26) are 
known, all the rest can be found by two quadratures or by a single 
quadrature. Thus, if all the generators meet a fixed straight line, 
that line will be an asymptotic line of the second system, and all 
the others can be found by two quadratures. If the surface pos- 
sesses two such rectilinear directrices, we should know two asymp- 
totic lines of the second system, and it would appear that another 
quadrature would be required to find all the others. But we can 
obtain a more complete result. For if a surface possesses two 
rectilinear directrices, a projective transformation can be found 
which will carry one of them to infinity and transform the surface 
into a conoid; but we saw in § 245 that the asymptotic lines on a 
conoid could be found without a single quadrature. 


245. Conjugate lines. Any two conjugate diameters of the indica- 
trix at a point of a given surface S are called conjugate tangents. 
To every tangent to the surface there corresponds a conjugate 
tangent, which coincides with the first when and only when the given 
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tangent is an asymptotic tangent. Let z = F(a, y) be the equation of 
the surface S, and let m and m!' be the slopes of the projections of 
two conjugate tangents on the wy plane. hese projections on the 
ay plane must be harmonic conjugates with respect to the projec- 
tions of the two asymptotic tangents at the same point of the sur- 
face. But the slopes of the projections of the asymptotic tangents 


satisfy the equation 
r+ 2sp + ty? = 0. 


In order that the projections of the conjugate tangents should be 
harmonic conjugates with respect to the projections of the asymp- 
totic tangents, it is necessary and sufficient that we should have 


(27) r+s(m+m')+tmm! = 0. 


If C be a curve on the surface S, the envelope of the tangent 
plane to S at points along this curve is a developable surface which 
is tangent to S all along C. At every point M of C the generator of 
this developable is the conjuyate tangent te the tangent to C. Along 
C, 2, y, 2, p, and g are functions of a single independent variable a. 
The generator of the developable is defined by the two equations 





oe Sd (Via YO, 
—dz+ pdx +qdy —dp(X — x)—dq(Y—y)=0, 


the last of which reduces to 





Vey) dp Srdessdy 


X—2 dq sdx+tdy 
Let m be the slope of the projection of the tangent to C and m' the 
slope of the projection of the generator. Then we shall have 
dy Y—y 


—- =m = 
: oC 


dx 





m', 
and the preceding equation reduces to the form (27), which proves 
the theorem stated above. ; 

Two one-parameter families of curves on a surface are said to 
form a conjugate network if the tangents to the two curves of the 
two families which pass through any point are conjugate tangents 
at that point. It is evident that there are an infinite number of 
conjugate networks on any surface, for the first family may be 
assigned arbitrarily, the second family then being determined by a 
differential equation of the first order. 
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Given a surface represented by equations of the form (19), let us find the 
conditions under which the curves wu = const. and v = const. form a conjugate 
network. If we move along the curve v=const., the characteristic of the 
tangent plane is represented by the two equations 


A(X — a) + B(Y —y)+ C(Z —z) =0, 


oA 
ou 





oB 6c 
(X —a)+—(Y¥-y)+—(Z-2=0. 
Cu ou 


In order that this straight line should coincide with the tangent to the curve 
u = const., whose direction cosines are proportional to 0x/év, dy/dv, dz/dv, it 
is necessary and sufficient that we should have 


eee OO = 
ov ov ov 

OA Ox eB oy) CC le 4 
ou ov ou ov du ov, 


0, 








Differentiating the first of these equations with regard to u, we see that the 
second may be replaced by the equation 





a? 2 a 
(28) Ye ee 108 Z 

ou Ov ou cv ou 
and finally the elimination of A, B, and C between the equations (21) and (28\ 
leads to the necessary and sufficient condition 


any ae 


ou ou ou 
Ou oy 0z 0 
ov ov ov etary 


Cen Oty Oz 
ouodv oudv cCUucv 








This condition is equivalent to saying that x, y, z are three solutions of a 


differential equation of the form 

2 

070 = we? iy aces 
Ou ov ou ov 





(29) 


where M and N are arbitrary functions of wand v. It follows that the knowl- 
edge of three distinct integrals of an equation of this form is sufficient to 
determine the equations of a surface which is referred to a conjugate network. 
For example, if we set M= N=0, every integral of the equation (29) is 
the sum of a function of wu and a function of v; hence, on any surface whose 
equations are of the form 

(30) w=f(uyt+filr), y=oU+ oir), 2=¥(u) + fir), 
the curves (w) and (v) form a conjugate network. 

Surfaces of the type (30) are called surfaces of translation. Any such surface 


may be described in two different ways by giving one rigid curve T a motion of 
translation such that one of its points moves along another rigid curve I’. For, 
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let My, My, Mz, M be four points of the surface which correspond, respectively, 
to the four sets of values (uo, Vo), (UW, Vo), (Uo, v), (4, v) of the parameters wu and v. 
By (30) these four points are the vertices of a plane parallelogram. If vp is fixed 
and u allowed to vary, the point My will describe a curve I on the surface ; like- 
wise, if wo is kept fixed and v is allowed to vary, the point M2 will describe 
another curve I’ on the surface. It follows that we may generate the surface by 
giving T a motion of translation which causes the point M; to describe I’, or by 
giving I’ a motion of translation which causes the point Mj; to describe T. It is 
evident from this method of generation that the two families of curves (u) and (v) 
are conjugate. For example, the tangents to the different positions of I’ at the 
various points of T form a cylinder tangent to the surface along I’; hence the 
tangents to the two curves at any point are conjugate tangents. 


II. LINES OF CURVATURE 


246. Definition and properties of lines of curvature. A curve on a 
given surface S is called a line of curvature if the normals to the 
surface along that curve form a developable surface. If 2 = f(a, y) 
is the equation of the surface referred to a system of rectangular 
axes, the equations of the normal to the surface are 


mee erga: 
Fist 92 Ye) 


The necessary and sufficient condition that this line should describe 
a developable surface is that the two equations 


See ae aa ae 
— 4dq+dy + qz)=0 


should have a solution in terms of Z (§ 223), that is, that we 
should have 


(31) 


(32) 


det pe) _ Uy +92) 
ig tT 
or, more simply, 
de+pdz dy+qdz 
a) 
Again, replacing dz, dp, and dq by their values, this equation may 
be written in the form 


(33) (+ pide + pydy _ pada + (1+ q*)dy 


rdx+sdy sdx + tdy 








This equation possesses two solutions in dy/dx which are always 
real and unequal if the surface is real, except at an umbilic. For, 
if we replace dx and dy by « and 8, respectively, the preceding 
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equation coincides with the equation found above [ (14), § 241] for 
the determination of the lines of intersection of the principal normal 
sections with the tangent plane. It follows that the tangents to the 
lines of curvature through any point coincide with the axes of the 
indicatrix. We shall see in the study of differential equations that 
there is one and only one line of curvature through every non- 
singular point of a surface tangent to each one of the axes of the 
indicatrix at that point, except at an umbilic. These lines are 
always real if the surface is real, and the network which they form 
is at once orthogonal and conjugate, —a characteristic property. 


Example. Let us determine the lines of curvature of the paraboloid z= 
ay/a. In this example 


p= 


ais 
& 


? q=->) Te C= 10s eae 


and the differential equation (33) is 
dx ha dy 9 
Varta? Vy2+ a? 





(a? + y?) dx? = (a? + «?) dy? or 





If we take the positive sign for both radicals, the general solution is 
(@ + Va? + a?) (y + Vy? + a?) = C, 
which gives one system of lines of curvature. If we set 
(34) NaeVP EO Ly Vee, 
the equation of this system may be written in the form 


A+VM+at*=C 
by virtue of the identity 


(eV + @ + y Var + o?)? + at = [ay + Vie? + a)(y? + a?) )? 


It follows that the projections of the lines of curvature of this first system are 
represented by the equation (84), where ) is an arbitrary constant. It may be 
shown in the same manner that the projections of the lines of curvature of the 
other system are represented by the equation 


(35) evy+ae?#—yver+a2=uy. 


From the equation zy = az of the given paraboloid, the equations (84) and 
(35) may be written in the form 





Ver +224Vy2?4+2=C, Vat + 22 — Vy? + 22 = C". 


But the expressions Vx? + 22 and Vy? + 2% represent, respectively, the dis- 
tances of the point (a, y, 2) from the axes of x and y. It follows that the lines 
of curvature on the paraboloid are those curves for which the sum or the difference 
of the distances of any point upon them from the axes of « and y is a constant. 


516 SURFACES (XU, § 247 


247. Evolute of a surtace. Let ( be a line of curvature on a sur- 
face S. As a point WM describes the curve C, the normal MN to the 
surface remains tangent to a curve [. Let (X, Y, Z) be the coér- 
dinates of the point A at which MN is tangent tor. The ordinate 
Z is given by either of the equations (32), which reduce to a single 
equation since C is a line of curvature. The equations (32) may 
be written in the form 


(1+ p*)dx+pqydy  pyda+A+9)dy 
rdx+sdy es sdx+tdy 





LZ—Z2= 


Multiplying each term of the first fraction by dx, each term of the 
second by dy, and then taking the proportion by composition, we 
find 





Ze a et ey? + (pdr + 9 dy)?” 
 vda®'+ 2sdady +tdy? | 


Again, since dx, dy, and dz are proportional to the direction cosines 
a, B, y of the tangent, this equation may be written in the form 


a Be Re IR) 1 ; 
ra? + 2saB + tB? ro + 2saB + tB? 








Z—# 


Comparing this formula with (7), which gives the radius of curva- 
ture R of the normal section tangent to the line of curvature, with 
the proper sign, we see that it is equivalent to the equation 
R 
——— ————————————— 
V1 + p? + 9? 





(36) Rv, 
where y is the cosine of the acute angle between the z axis and the 
positive direction of the normal. But 2+ Ry is exactly the value 
of Z for the center of curvature of the normal section under con- 
sideration. It follows that the point of tangency A of the normal 
MN to its envelope T coincides with the center of curvature of the 
principal normal section tungent to C at M. Hence the curve T is 
the locus of these centers of curvature. If we consider all the lines 
of curvature of the system to which C belongs, the locus of the cor- 
responding curves [ is a surface % to which every normal to the 
given surface S is tangent. For the normal M/N, for example, is 
tangent at A to the curve I which lies on 3. 

The other line of curvature C’ through M cuts C at right angles. 
The normal to S along C' is itself always tangent to a curve I’ 
which is the locus of the centers of curvature of the normal sections 
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tangent to C’. The locus of this curve I” for all the lines of curva- 
ture of the system to which C’ belongs is a surface 3! to which all 
the normals to S are tangent. The two surfaces § and 3! are not 
usually analytically distinct, but form two nappes of the same sur- 
face, which is then represented by an irreducible equation. 

The normal WN to S is tangent to each of these nappes § and 3! 
at the two principal centers of curvature A and A! of the surface S 
at the point M. It is easy to find the tangent 
planes to the two nappes at the points 4 and A’ 
(Fig. 51). As the point M describes the curve 
C, the normal MN describes the developable 
surface D whose edge of regression is T; at 
the same time the point A’ where MN touches 
>' describes a curve y' distinct from I’, since 
the straight line 17N cannot remain tangent to 
two distinct curves T andI’. The developable 
D and the surface 3’ are tangent at A'; hence 
the tangent plane to 3’ at A’ is tangent to D 
all along MN. It follows that it is the plane 
NMT, which passes through the tangent to C. 
Similarly, it is evident that the tangent plane 
to Sat A is the plane NM7" through the tan- 
gent to the other line of curvature C’. 

The two planes NMT and NMT' stand at right angles. This fact 
leads to the following important conception. Let anormal OM be 
dropped from any point O in space on the surface S, and let A and 
A' be the principal centers of curvature of S on this normal. The 
tangent planes to = and 3! at A and A’, respectively, are perpendic- 
ular. Since each of these planes passes through the given point Q, it 
is clear that the two nappes of the evolute of any surface S, observed 


N 





3 


Fie. 51 


from any point O in space, appear to cut each other at right angles. 
The converse of this proposition will be proved later. 


248. Rodrigues’ formula. If A, », v denote the direction cosines 
of the normal, and RF one of the principal radii of curvature, the 
corresponding principal center of curvature will be given by the 
formule 


(37) Xe 0 LN, Y=y+ Rp, Zee erns 


As the point (x, y, #) describes a line of curvature tangent to 
the normal section whose radius of curvature is FR, this center of 
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curvature, as we have just seen, will describe a curve I tangent to 
the normal MN; hence we must have 


r be Vv 


or, replacing X, Y, and Z by their values from (37) and omitting the 
common term dk, 


de+Rdd_ dy+Rdy_dze+Rdy 
Xr i pe Vv 


The value of any of these ratios is zero, for if we take them by 
composition after multiplying each term of the first ratio by A, of 
the second by p, and of the third by v, we obtain another ratio 
equal to any of the three; but the denominator of the new ratio is 
unity, while the numerator 


Ada + pdy +vdz+ R(AdA + wdp + vdv) 
is identically zero. This gives immediately the formule of Olinde 
Rodrigues : 
(388) dx+RdA\=0, dy+Rdyp=0, dz+Rdv=0, 
which are very important in the theory of surfaces. It should be 


noticed, however, that these formule apply only to a displacement 
of the point (a, y, z) along a line of curvature. 


249. Lines of curvature in parameter form. If the equations of the 
surface are given in terms of two parameters w and v in the form 
(19), the equations of the normal are 


MeN a ee 
Ae Oe ee 








, 


where A, B, and C are determined by the equations (21). The 
necessary and sufficient condition that this line should describe a 
developable surface is, by § 228, 


dx dy dz 
(39) © me 2 Tamia laa ih 
dA dB dc 


where a, y, z, A, B, and C are to be replaced by their expressions 
in terms of the parameters w and v; hence this is the differential 
equation of the lines of curvature. 
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As an example let us find the lines of curvature on the helicoid 


z = aare tan 2, 


whose equation is equivalent to the system 
x= pcosé, G—IPSinler Z2=ae. 
In this example the equations for A, B, and C are 
Acosé+ Bsind=0, — Apsiné+ Becosé+ Ca=0. 


Taking C =p, we find A = asiné, B=—acosé. After expansion and simpli- 
fication the differential equation (89) becomes 


dp 
dp? — (p? + a?) dv? =0 or Ce 
Pao? ) Aa: 


Choosing the sign +, for example, and integrating, we find 
p+vVp? + a2? = ae?-%, Oe is 5 let 8 — e~4—%)]. 


The projections of these lines of curvature on the zy plane are all spirals which 
are easily constructed. 


The same method enables us to form the equation of the second 
degree for the principal radii of curvature. With the same symbols 
A, B, C, A, », v we shall have, except for sign, 


A B C 
=> ———— ee, —= a a ee | — 
VA? 4 B+ C? ies VA?4 BP4+ 0? VAP 4 B24 0? 


We shall adopt as the positive direction of the normal that which 
is given by the preceding equations. If R is a principal radius of 
curvature, taken with its proper sign, the codrdinates of the corre- 
sponding center of curvature are 








NG tapas WSU a= (o)b%e Z=2-+ pC, 
where 
Tere ip) AA ee 


If the point (a, y, z) describes the line of curvature tangent to the 
principal normal section whose radius of curvature is R, we have 
seen that the point (X, Y, Z) describes a curve I which is tangent 
to the normal to the surface. Hence we must have 


dat+tpddA+Adp_dy+pdB+Bdp _ dz + pd +Cdp 
A ie B C 
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\ 


or, denoting the common values of these ratios by dp + K, 


dz+pdA—AK=0, 
(40) {dy +-pdB — BK =0, 
ee +pdC—CK=0. 

Eliminating p and K from these three equations, we find again the 


differential equation (39) of the lines of curvature. But if we 
replace dz, dy, dz, dA, dB, and dC by the expressions ; 


Ox 0x 6c oC 
ae aes ee —- =— o 
Au du + Av dv, ; Fas du + Ay 0? 


respectively, and then eliminate du, dv, and K, we find an equation 
for the determination of p: 

















Ox OA Ou OA 

Fr oa Bway 

oy OB ey OB - 
ea) Ou Ze Ou ov EP ov ae 

Oz Cm 0c 

Ou vee Ou Ov p Ov & 


If we replace p by R/V A? + B?+ C?, this equation becomes an 
equation for the principal radii of curvature. 

The equations (39) and (41) enable us to answer many questions 
which we have already considered. For example, the necessary 
and sufficient condition that a point of a surface should be a para- 
bolic point is that the coefficient of p? in (41) should vanish. In 
order that a point be an umbilic, the equation (39) must be satisfied 
for all values of dw and dv 


As an example let us find the principal radii of curvature of the rectilinear 
helicoid. With a slight modification of the notation used above, we shall have 
in this example 

i= Uy COSD!, OP VND), 200), 


Ar= OG) sin), B=—acosv, Ca 
and the equation (41) becomes 
a2p? = a2 + u2, 


whence R == (a? + u*)/a. Hence the principal radii of curvature of the helicoid 
are numerically equal and opposite in sign. 


250. Joachimsthal’s theorem. The lines of curvature on certain 
surfaces may be found by geometrical considerations. For example, 
it is quite evident that the lines of curvature on a surface of revolu- 
tion are the meridians and the parallels of the surface, for each of 
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these curves is tangent at every point to one of the axes of the 
indicatrix at that point. This is again confirmed by the remark 
that the normals along a meridian form a plane, and the normals 
along a parallel form a circular cone,—in each case the normals 
form a developable surface. 

On a developable surface the first system of lines of curvature 
consists of the generators. The second system consists of the 
orthogonal trajectories of the generators, that is, of the involutes of 
the edge of regression (§ 231). These can be found by a single quad- 
rature. If we know one of them, all the rest can be found without 
even one quadrature. All of these results are easily verified directly. 

The study of the theory of evolutes of a skew curve led Joa- 
chimsthal to a very important theorem, which is often used in that 
theory. Let S and S' be two surfaces whose line of intersection C 
is a line of curvature on each surface. The normal MN to S along 
C describes a developable surface, and the normal MN’ to S' along 
C describes another developable surface. But each of these normals 
is normal to C. It follows from § 231 that if two surfaces have a 
common line of curvature, they intersect at a constant angle along 
that wine. 

Conversely, if two surfaces intersect at a constant angle, and if 
their line of intersection is a line of curvature on one of them, it is 
also a line of curvature on the other. For we have seen that if one 
family of normals to a skew curve C form a developable surface, 
the family of normals obtained by turning each of the first family 
through the same angle in its normal plane also form a developable 
surface. 

Any curve whatever on a plane or on a sphere is a line of curva- 
ture on that surface. It follows as a corollary to Joachimsthal’s 
theorem that the necessary and sufficient condition that a plane curve 
or a spherical curve on any surface should be a line of curvature is 
that the plane or the sphere on which the curve lies should cut the 

surface at a constant angle. 


251. Dupin’s theorem. We have already considered [§§ 43, 146] 
triply orthogonal systems of surfaces. The origin of the theory of 
such systems lay in a noted theorem due to Dupin, which we shall 
proceed to prove: 

Given any three families of surfaces which form a triply orthogonal 


system: the intersection of any two surfaces of different families is a 
line of curvature on each of them. 
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We shall base the proof on the following remark. Let F(a, y,z)=0 
be the equation of a surface tangent to the vy plane at the origin. Then 
we shall have, fora =y=2=0, 0F /dxz = 0, 0F /dy = 0, but 0F /ez does 
not vanish, in general, except when the origin is a singular point. 
It follows that the necessary and sufficient condition that the # and 
y axes should be the axes of the indicatrix is thats =0. But the 
value of this second derivative s = 0?z/0.x dy is given by the equation 

GH or or Or OF 
—+—¢4+ee pt a —-s=0. 
Ox Oy Weep! teoggee” Ox? is dz 
Since p and g both vanish at the origin, the necessary and sufficient 
condition that s should vanish there is that we should have 
Cs Mats 
Ox Oy 





(42) 


Now let the three families of the triply orthogonal system be given 
by the equations 
F, (a, Y, 2) = pi, F, (a, Y 2) ==) Ba» F,(a, Ys #) = psy 
where F’,, F,, F; satisfy the relation 


OF, OF, | OF, OF, , OF, OF, 
Ox Ou Oy Oy dz Oz 





(43) 0 

and two other similar relations obtained by cyclic permutation of 
the subscripts 1, 2, 3. Through any point J in space there passes, 
in general, one surface of each of the three families. The tangents to 
the three curves of intersection of these three surfaces form a trirec- 
tangular trihedron. In order to prove Dupin’s theorem, it will be 
sufficient to show that each of these tangents coincides with one of 
the axes of the indicatrix on each of the surfaces to which it is 
tangent. 

In order to show this, let us take the point M as origin and the 
edges of the trirectangular trihedron as the axes of codrdinates ; 
then the three surfaces pass through the origin tangent, respec- 
tively, to the three coordinate planes. At the origin we shall have, 
for example, 


OP Nae OFN ORNS 
(al=% (Gl=0 (Glee. 
OF, = OF, = OF, “ay 
(az) 9 (1-9 (ze) = 


OFs a= OF, = OF, per 
(Ze) =0. (2% (G2)=0. 
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The axes of x and y will be the axes of the indicatrix of the surface 
F(x, y, #) = 0 at the origin if (6? F,/0éx dy))=0. To show that this 
is the case, let us differentiate (43) with respect to y, omitting the 
terms which vanish at the origin; we find 


oF) (@R\ (2h) (@R\_¢ 
ee Gera Jel ou) Vio me 








or 
(say), (ayes) 
(44) Ox OY fy Oy Cz fy _ 


oF) * (OR, 
oz fy 0x Jp 


From the two relations analogous to (43) we could deduce two 
equations analogous to (44), which may be written down by cyclic 
permutation : 

( 7 F, ) 0? Fs OF; OF, 
Oy Oz jy Cx Ox fy Oz Ox jy Ox OY fy 
pa eee) gh 8 
ih fon) "for ~° 
Oy h Oz ) 


OF, OF; 
Ox ) ( ey J 


From (44) and (45) it is evident that wo shall have also 


CR Ci hes ORs \ 
G a) = a e ale 0, B a) = ° 


which proves the theorem. 

A remarkable example of a triply orthogonal system is furnished 
by the confocal quadrics discussed in §147. It was doubtless the 
investigation of this particular system which led Dupin to the gen- 
eral theorem. It follows that the lines of curvature on an ellipsoid 
or an hyperboloid (which had been determined previously by Monge) 
are the lines of intersection of that surface with its confocal quadrics. 

The paraboloids represented by the equation 





























= Ge 


where \ is a variable parameter, form another triply orthogonal 
system, which determines the lines of curvature on the paraboloid. 
Finally, the system discussed in § 246, 





“=a, Voi + 24+Vy?+2= 8B, Veit 2—-VeP + 2= Y) 


z 


is triply orthogonal. 
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The study of triply orthogonal systems is one of the most interest- 
ing and one of the most difficult problems of differential geometry. 
A very large number of memoirs have been published on the subject, 
the results of which have been collected by Darboux in a recent 
work.* Any surface S belongs to an infinite number of triply 
orthogonal systems. One of these consists of the family of surfaces 
parallel to S and the two families of developables formed by the 
normals along the lines of curvature on 8. For, let O be any point 
on the normal MN to the surface S at the point MM, and let MT 
and MT' be the tangents to the two lines of curvature C and C’ 
which pass through 7; then the tangent plane to the parallel sur- 
face through O is parallel to the tangent plane to S at M, and the 
tangent planes to the two developables described by the normals to 
S along C and C' are the planes MNT and MNT", respectively. These 
three planes are perpendicular by pairs, which shows that the system 
is triply orthogonal. 

An infinite number of triply orthogonal systems can be derived 
from any one known triply orthogonal system by means of succes- 
sive inversions, since any inversion leaves all angles unchanged. 
Since any surface whatever is a member of some triply orthogonal 
system, as we have just seen, it follows that an inversion carries the 
lines of curvature on any surface over into the lines of curvature on 
the transformed surface. 1t is easy to verify this fact directly. 


252. Applications to certain classes of surfaces. A large number of problems 
have been discussed in which it is required to find all the surfaces whose lines 
of curvature have a preassigned geometrical property. We shall proceed to 
indicate some of the simpler results. 

First let us determine all those surfaces for which one system of lines of 
survature are circles. By Joachimsthal’s theorem, the plane of each of the 
circles must cut the surface at a constant angle. Hence all the normals to the 
surface along any circle C of the system must meet the axis of the circle, i.e. 
the perpendicular to its plane at its center, at the same point O. The sphere 
through C about O as center is tangent to the surface all along C; hence the 
required surface must be the envelope of a one-parameter family of spheres. 
Conversely, any surface which is the envelope of a one-parameter family of 
spheres is a solution of the problem, for the characteristic curves, which are 
circles, evidently form one system of lines of curvature. 

Surfaces of revolution evidently belong to the preceding class. Another 
interesting particular case is the so-called tubular surface, which is the envelope 
of asphere of constant radius whose center describes an arbitrary curve Tr. The 
characteristic curves are the circles of radius R whose centers lie on I and 
whose planes are normal tol’. The normals to the surface are also normal to T'; 





* Lecons sur les systemes orthogonaux et les coordonnées curvilignes, 1898. 
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hence the second system of lines of curvature are the lines in which the surface 
is cut by the developable surfaces which may be formed from the normals to I. 

If both systems of lines of curvature on a surface are circles, it is clear from 
the preceding argument that the surface may be thought of as the envelope of 
either of two one-parameter families of spheres. Let 8, S2, S3 be any three 
spheres of the first family, C,, C2, C3 the corresponding characteristic curves, 
and M,, Mz, Ms the three points in which C1, C2, Cz are cut by a line of curva- 
ture C’ of the other system. The sphere S’ which is tangent to the surface along 
C’ is also tangent to the spheres $1, S:, S3 at M,, Mz, Mz, respectively. Hence 
the required surface is the envelope of a family of spheres each of which touches 
three fixed spheres. This surface is the well-known Dupin cyclide. Mannheim 
gave an elegant proof that any Dupin cyclide is the surface into which a certain 
anchor ring is transformed by a certain inversion. Let y be the circle which 
is orthogonal to each of the three fixed spheres S,, S2, Ss. An inversion whose 
pole is a point on the circumference of y carries that circle into a straight line 
OO’, and carries the three spheres 8), Sz, S3 into three spheres 21, 22, Zs 
orthogonal to OO’, that is, the centers of the transformed spheres lie on OO’. 
Let Cj, C3, C3 be the intersections of these spheres with any plane through 
OO’, C’ a circle tangent to each of the circles C{, C3, C3, and &’ the sphere 
on which C’ is a great circle. It is clear that =’ remains tangent to each of the 
spheres 21, 2, 3 as the whole figure is revolved about OO’, and that the 
envelope of >’ is an anchor ring whose meridian is the circle C’. 

Let us now determine the surface for which all of the lines of curvature of 
one system are plane curves whose planes are all parallel. Let us take the zy 
plane parallel to the planes in which these lines of curvature lie, and let 


xcosa+ysina = F(a, z) 


be the tangential equation of the section of the surface by a parallel to the zy 
plane, where F(a, z) is a function of a and z which depends upon the surface 
under consideration. The codrdinates x and y of a point of the surface are 
given by the preceding equation together with the equation 


: oF 
—ezsina+ycosa = —-.- 
0a 


The formule for x, y, 2 are 





“ oF 
(46) w= Foose — sina, aS Nae ye oe oboe 


Any surface may be represented by equations of this form by choosing the 
function F(a, z) properly. The only exceptions are the ruled surfaces whose 
directing plane is the zy plane. It is easy to show that the coefficients A, B, C 
of the tangent plane may be taken to be 


A= cosa, B=sina, C=-—-—;3 


hence the cosine of the angle between the normal and the z axis is 
pisos SOMITE 
V1-+ F? (a, 2) 


In order that all the sections by planes parallel to the zy plane be lines of curva- 
ture, it is necessary and sufficient, by Joachimsthal’s theorem, that each of 
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Or 


these planes cut the surface at a constant angle, i.e. that v be independent of a. 
This is equivalent to saying that F,(a, z) is independent of a, i.e. that F(a, z) 
is of the form 

F(a, z) = $(2) + ¥(@); 
where the functions ¢ and y are arbitrary. Substituting this value in (46), we 
see that the most general solution of the problem is given by the equations 


x= W(a)cosa — (a) sina + ¢(z) cosa, 
(47) y =¥(a) sina + (a) cosa + $(z) sina, 
=e 
These surfaces may be generated as follows. The first two of equations (47), 
for z constant and @ variable, represent a family of parallel curves which are 
the projections on the zy plane of the sections of the surface by planes parallel 
to the zy plane. But these curves are all parallel to the curve obtained by set- 
ting ¢(z) = 0. Hence the surfaces may be generated as follows: Taking in the 
zy plane any curve whatever and its parallel curves, lift each of the curves verti- 
cally a distance given by some arbitrary law ; the curves in their new positions form 


a surface which is the most general solution of the problem. 

It is easy to see that the preceding construction may be replaced by the 
following: The required surfaces are those described by any plane curve whose 
plane rolls without slipping on a cylinder of any base. By analogy with plane 
curves, these surfaces may be called rolled surfaces or roulettes. This fact may 
be verified by examining the plane curves ~w = const. ‘The two families of lines ° 
of curvature are the plane curves z = const. and @ = const. 


IV. FAMILIES OF STRAIGHT LINES 


The equations of a straight line in space contain four variable 
parameters. Hence we may consider one-, two-, or three-parameter 
families of straight lines, according to the number of given relations 
between the four parameters. A one-parameter family of straight 
lines form a ruled surface. A two-parameter family of straight 
lines is called a line congruence, and, finally, a three-parameter 
family of straight lines is called a line complea. 


253. Ruled surfaces. Let the equations of a one-parameter family 
of straight lines (@) be given in the form 


(48) e=az+p, y=betgq, 


where a, b, p, ¢ are functions of a single variable parameter w. Let 
us consider the variation in the position of the tangent plane to the 
surface S formed by these lines as the point of tangency moves along 
any one of the generators G. The equations (48), together with the 
equation 2 = z, give the codrdinates a, y, z of a point M on S in terms 
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of the two parameters z and w; hence, by § 39, the equation of the 
tangent plane at M is 


X—a% Y-y Z-# 
a b a = 0; 
aze+tp' b'e+q' 0 
where a’, b', p', g' denote the derivatives of a, 6, p,q with respect 
to wu. Replacing « and y by az + p and bz + q, respectively, and 
sunplifying, this equation becomes 


(49) (0'2 + 9')\(X —aZ — p) — (az + p')(Y —6Z —q) =0. 


In the first place, we see that this plane always passes through the 
generator G, which was evident @ priori, and moreover, that the plane 
turns around G as the point of tangency M moves along G, at least 
unless the ratio (a'z + p')/(b'z + q') is independent of 2, i.e. unless 
a'q' — b'p' = 0,— we shall discard this special case in what follows. 
Since the preceding ratio is linear in z, every plane through a gen- 
erator is tangent to the surface at one and only one point. As the 
point of tangency recedes indefinitely along the generator in either 
direction the tangent plane P approaches a limiting position P’, 
which we shall call the tangent plane at the point at infinity on that 
generator. The equation of this limiting plane P' is 


(50) b'(X — aZ — p)—a'(Y — bZ — gq) = 9. 


Let w be the angle between this plane P' and the tangent plane P at 
a point M (a, y, z) of the generator. The direction cosines (a’, ', y') 
and (a, 8, y) of the normals to P' and P are proportional to 
b'; —a', a'b — ab! 

and 

z+, —@etp'), b@zet+p')—av'e+q'), 
respectively; hence 

Az+B 
cos w = aa! + BB! + yy! = ——————— 
* erage VAV Az? + 2B2 +0 


A= qa!'? dk b'2 a (ab! sad ba'y?, 
B=a'p' + b'q' + (ab! — ba')(aq' — bp'), 
C = p!? ibs q'? 43 (aq! iis bp')?. 
After an easy reduction, we find, by Lagrange’s identity (§ 131), 
VAC B (alg! — Up) VIF 840 
Az+Bo Az+B 


where 





(51) tan’ @ = 
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It follows that the limiting plane P’ is perpendicular to the tangent 
plane P,; ata point O, of the generator whose ordinate z, is given by 
the formula . 

B a'p! + b'q' + (ab! — ba!) (aq! — bp") 


(52) A 4 yea al? +4 Oe (ab' = ba')? 








The point 0, is called the central point of the generator, and the tan- 
gent plane P, at O, is called the central plane. The angle 0 between 
the tangent plane P at any point M of the generator and this central 
plane P, is 7/2 —, and the formula (51) may be replaced by the 
formula ; 

A(@z@—#) _ [al?+6'? + (ab! — ba’) |(@ — 1). 

VAC — BP (alg! — b'p) Vista? 23? 





tang — 


Let p be the distance between the central point 0; and the point M, 
taken with the sign + or the sign — according as the angle which 
O,M makes with the positive 2 axis is acute or obtuse. Then we 
shall have p = (2 — 2:) V1+4 a + 0’, and the preceding formula may 
be written in the form 


(53) tan 6 = kp, 


where k, which is called the parameter of distribution, is defined by 
the equation - edhe 
yb ab! —ba!\? 


~ (aig — Up) + @ + 8) 





The formula (53) expresses in very simple form the manner in which 
the tangent plane turns about the generator. It contains no quantity 
which does not have a geometrical meaning: we shall see presently 
that k may be defined geometrically. However, there remains a cer- 
tain ambiguity in the formula (53), for it is not immediately evident 
in which sense the angle @ should be counted. In other words, it is 
not clear, @ prior, in which direction the tangent plane turns around 
the generator as the point moves along the generator. The sense of 
this rotation may be determined by the sign of &. 

In order to see the matter clearly, imagine an observer lying on a 
generator G. As the point of tangency 1 moves from his feet toward 
his head he will see the tangent plane P turn either from his left 
to his right or vice versa. A little reflection will show that the 
sense of rotation defined in this way remains unchanged if the 
observer turns around so that his head and feet change places. 
Two hyperbolic paraboloids having a generator in common and 
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lying symmetrically with respect to a plane through that generator 
give a clear idea of the two possible situations. Let us now move 
the axes in such a way that the new origin is at the central point 0,, 
the new z axis is the generator @ itself, and the xz plane is the cen- 
tral plane P,. It is evident that the value of the parameter of dis- 
tribution (54) remains unchanged during this movement of the axes, 
and that the formula (53) takes the form 


(53') tan 0 = ke, 


where 6 denotes the angle between the xz plane P, and the tangent 
plane P, counted in a convenient sense. For the value of wv) which 
corresponds to the z axis we must havea =b—=p=gq= 0, and the 
equation of the tangent plane at any point M of that axis becomes 


Oz2+q)X—(a@ze+p)Y=0. 


In order that the origin be the central point and the xz plane the 
central plane, we must have also a'= 0, g’=0; hence the equation 
of the tangent plane reduces to Y = (b'z/p') X, and the formula (54) 
gives k =— b'/p'. It follows that the angle 6 in (53') should be 
counted positive in the sense from Oy toward Ox. If the orienta- 
tion of the axes is that adopted in § 228, an observer lying in the 
z axis will see the tangent plane turn from his left toward his right 
if & is positive, or from his right toward his left if % is negative. 

The locus of the central points of the generators of a ruled surface 
is called the line of striction. The equations of this curve in terms 
of the parameter wu are precisely the equations (48) and (52). 


Note. If a'g'=6b'p' for a generator G, the tangent plane is the 
same at any point of that generator. If this relation is satisfied 
for every generator, i.e. for all values of w, the ruled surface is a 
developable surface (§ 223), and the results previously obtained can 
be easily verified. For if a! and 6' do not vanish simultaneously, 
the tangent plane is the same at all points of any generator G, 
and becomes indeterminate for the point z= — p'/a'=—q'/%', Le. 
for the point where the generator touches its envelope. It is easy 
to show that this value for z is the same as that given by (52) when 
a'q'=b'p'. It follows that the line of striction becomes the edge 
of regression on a developable surface. The parameter of distribution 
is infinite for a developable. 

If a' = 6'=0 for every generator, the surface is a cylinder and 
the central point is indeterminate. 
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254. Direct definition of the parameter of distribution. The central 
point and the parameter of distribution may be defined in an entirely 
different manner. Let G and G, be two neighboring generators cor- 
responding to the values u and w + h of the parameter, respectively, 
and let G, be given by the equations 


(55) x=(a+Aa)z+p + Ap, y=(b+Absze+q+ dq. 


Let 8 be the shortest distance between the two lines G and G,, « the 
angle between G and G,, and (X, Y, Z) the point where G meets the 
common perpendicular. Then, by well-known formule of Analytic 
Geometry, we shall have 


_ Aadg+AbAp+(adb—b Aa) (a+Aa)Ag — (0+ Ab) Ap) 














Z= (Aa)? re (Ab)? fs (a Apes b Aa)? 
ad Aa Aq — Ab Ap 
V (Aa)? ae (Ab)? + (a db — b Aa)? 
2 2 = 2 
sina = V (Aa)? + (Ad)? + (a Ab — b Aa) 








Var +b +1 Via + Aa + (6 + Ab)? +1 


As h approaches zero, Z approaches the quantity 2, defined by (52), 
and (sin a)/d approaches k. Hence the central point is the limiting 
position of the foot of the common perpendicular to G and G,, while 
the parameter of distribution is the limit of the ratio (sin a) /8. 

In the expression for 6 let us replace Aa, Ad, Ap, Ag by their 
expansions in powers of h: 


9 


ht att... 


ae, yt 
Aa = ha, Tae 





and the similar expansions for Ad, Ap, Ag. Then the numerator of 
the expression for 6 becomes 


3 
Aa Ag — Ad Ap=h?(a'g'— op) +5 (alta |. al" Ses b"p'—b'p") ak tesy 


while the denominator is always of the first order with respect 
to h. It is evident that 5 is in general an infinitesimal of the first 
order with respect to A, except for developable surfaces, for which 
a'q'=b'p'. But the coefficient of h°/2 is the derivative of a!g! — b'p'; 
hence this coefficient also vanishes for a developable, and the shortest 
distance between two neighboring generators is of the third order 
(§ 230). This remark is due to Bouquet, who also showed that if 
this distance is constantly of the fourth order, it must be precisely 
zero; that is, that in that case the given straight lines are the 
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tangents to a plane curve or to a conical surface. In order to prove 
this, it is sufficient to carry the development of Aa Ag — Ab Ap to 
terms of the fourth order. 


255. Congruences. Focal surface of acongruence. Every two-parameter 
family of straight lines 


(56) L=az+p, y=be+q, 


where a, 6, p, g depend on two parameters a and 8, is called a line 
congruence. Through any point in space there pass, in general, a 
certain number of lines of the congruence, for the two equations (56) 
determine a certain number of definite sets of values of a and B when 

x, y, and # are given definite values. If any relation between a and B 
be assumed, the equations (56) will represent a ruled surface, which 
is not usually developable. In order that the surface be developable, 
we must have 

da dq —dbdp=0, 


or, replacing da by (¢a/¢a)da + (da/0B) dp, ete., 


(Fda + 55 28) (52 da a+ ap) 


= (Gade + 548) (se da + 36 a8) =0 


This is a quadratic equation in dB/da. Solving it, we should usu- 
ally obtain two distinct solutions, 


(57) 


(58) Baow(a,p), P=w(a 8), 

either of which defines a developable surface. Under very gen- 
eral limitations, which we shall state precisely a little later and 
which we shall just now suppose fulfilled, each of these equations 
is satisfied by an infinite number of functions of a, and each of them 
has one and only one solution which assumes a given value 8) when 
a=a,. It follows that every straight line G of the congruence 
belongs to two developable surfaces, all of whose generators are 
members of the congruence. Let I'and I" be the edges of regression 
of these two developables, and A and A' the points where G touches 
T and I’, respectively. The two points 4 and 4'are called the focal 
points of the generator G. They may be found as follows without 
integrating the equation (57). The ordinate z of one of these points 
must satisfy both of the equations 


zda+dp=0, zdb+dq=0, 
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or, replacing da, db, dp, dq by their developments, 


0a oP aa +62 a ma 
(ia da + 5 saa) +7 ap B 
= at og a eg = 0 
(a, da + ae a 7a ae 3B B 


Eliminating 2 between these two equations, we find again the equa- 
tion (57). But if we eliminate d@/d« we obtain an equation of the 
second degree 


oy (AE) (5) (ge) CE+)~« 


whose two solutions are the values of z for the focal points. 

The locus of the focal points A and 4' consists of two nappes 
Sand 3! of a surface whose equations are given in parameter form 
by the formule (56) and (59). These two nappes are not in general 
two distinct surfaces, but constitute two portions of the same ana- 
lytic surface. The whole surface is called the focal surface. It is 
evident that the focal surface is also the locus of the edges of regres- 
sion of the developable surfaces which can be formed from the lines 
of the congruence. For by the very definition of the curve I the 
tangent at any point a is a line of the congruence; hence a is a 
focal point for that lhne of the congruence. Every straight line 
of the congruence is tangent to each of the nappes = and 3%’, for it 
is tangent to each of two curves which lie on these two nappes, 
respectively. 

By an argument precisely similar to that of § 247 it is easy to 
determine the tangent planes at A and d' to = and 3%! (Fig. 51). 
As the line G moves, remaining tangent to T, for example, it also 
remains tangent to the surface 3’. Its point of tangency A' will 
describe a curve y' which is necessarily distinct from I’. Hence 
the developable described by G during this motion is tangent to 3! 
at A', since the tangent planes to the two surfaces both contain the 
line G and the tangent line to y'’. It follows that the tangent plane 
to 3' at A'is precisely the osculating plane of T at A. Likewise, 
the tangent plane to } at 4 is the osculating plane of I’ at 4! 
These two planes are called the focal planes of the generator G. 

It may happen that one of the nappes of the focal surface degen- 
erates into a curve C. In that case the straight lines of the con- 
gruence are all tangent to 3%, and merely meet C. One of the 
families of developables consists of the cones circumscribed about & 
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whose vertices are on C. If both of the nappes of the focal surface 
degenerate into curves C and C’, the two families of developables 
consist of the cones through one of the curves whose vertices lie 
on the other. If both the curves C and C’ are straight lines, the 
congruence is called a linear congruence. 


256. Congruence of normals. The normals to any surface evidently 
form a congruence, but the converse is not true: there exists no 
surface, in general, which is normal to every line of a given con- 
gruence. For, if we consider the congruence formed by the normals 
to a given surface S, the two nappes of the focal surface are evidently 
the two nappes = and 3! of the evolute of S (§ 247), and we have seen 
that the two tangent planes at the points A and A’ where the same 
normal touches = and &’ stand at right angles. This is a character- 
istic property of a congruence of normals, as we shall see by trying 
to find the condition that the straight line (56) should always remain 
normal to the surface. The necessary and sufficient condition that it 
should is that there exist a function f(a, 8) such that the surface S 
represented by the equations 


(60) L=Az+ Dp, y=bze+ q, z= f(@, B) 


is normal to each of the lines (@). It follows that we must have 


0x OY 02 |. 
aos A pean oo 0, 

Ox Oy , Oz 
Ogg eg 


or, replacing x and y by az + p and bz + q, respectively, and divid- 
ing by Va? + 0? +1, 


ah + 524 
UC 
o (eve +O + po ee 0, 
; Vo beet 
(61) 8 
9 oe ES he ain oye ap 
— ever +o?+1 | == (0). 
ap Ms Vei+o?+1 


The necessary and sufficient condition that these equations be com- 
patible is 
we 0 
fete pee adele Oe 
(62) 0 0a Cite. Wine i ” 3B 
0B\Va?+b?4+1 a Va? a 
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If this condition is satisfied, 2 can be found from (61) by a single 
quadrature. The surfaces obtained in this way depend upon a con- 
stant of integration and form a one-parameter family of parallel 
surfaces. 

In order to find the geometrical meaning of the condition (62), it 
should be noticed that that condition, by its very nature, is inde- 
pendent of the choice of axes and of the choice of the independent 
variables. We may therefore choose the z axis as a line of the con- 
gruence, and the parameters a and £ as the codrdinates of the point 
where a line of the congruence pierces the zy plane. Then we shall 
have p = a, g = B, and a and 6 given functions of a and 8 which van- 
ish fora =B=0. It follows that the condition of integrability, for 
the set of values a = 8 = 0, reduces to the equation @a/08 = 0b/0a. 
On the other hand, the equation (57) takes the form 


24 da Ob 0b 
448 Ges =p) a8 oO ja? =0, 


which is the equation for determining the lines of intersection of 
the xy plane with the developables of the congruence after @ and 
B have been replaced by x and y, respectively. The condition 
0a/0B = 0b/da, for a= 8B = 0, means that the two curves of this 
kind which pass through the origin intersect at right angles; that 
is, the tangent planes to the two developable surfaces of the congru- 
ence which pass through the z axis stand at right angles. Since the 
line taken as the z axis was any line of the congruence, we may state 
the following important theorem: 


The necessary and sufficient condition that the straight lines of a 
given congruence be the normals of some surface is that the focal planes 
through every line of the congruence should be perpendicular to each 
other. 


Note. If the parameters @ and 8 be chosen as the cosines of the angles which 
the line makes with the a and y axes, respectively, we shall have 








eee ED. j= ewe PEL V1i-+ a? + b4 = See 
V1— a — B V1l— a — B V1— a — Bt 
aad the equations (61) become 
0 Zz Op oq 
a ee te Ch En) 
a(S) Sac ot ereaae 


(63) 





0 ke op Og _ 
jl ics oe a)te + s8—=0. 
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ty 


Then the condition of integrability (62) reduces to the form 6¢/da@ = ap/d8, which 
means that p and q must be the partial derivatives of the same function F(a, B): 


where F(a, 8) can be found by a single quadrature. It follows that z is the 
solution of the total differential equation 


z oF er oF or 
Cy J me 5g? 
roses ee +B 599) (“snag t Poa)? 


whence 








savin w= (C4 Fade — 92h 
a 


where C is an arbitrary constant. 


257. Theorem of Malus. If rays of light from a point source are reflected (or 
refracted) by any surface, the reflected (or refracted) rays are the normals to 
each of a family of parallel surfaces. This theorem, which is due to Malus, has 
been extended by Cauchy, Dupin, Gergonne, and Quetelet to the case of any 
number of successive reflections or refractions, and we may state the following 
more general theorem : 


If a family of rays of light are normal to some surface at any time, they retain 
that property after any number of reflections and refractions. 


Since a reflection may be regarded as a refraction of index —1, it is evidently 
sufficient to prove the theorem for a single refraction. Let S be a surface nor- 
mal to the unrefracted rays, mM an incident ray which meets the surface of 
separation = at a point M, and MR the refracted ray. By Descartes’ law, the 
incident ray, the refracted ray, and the normal MW lie in a plane, and the 
angles i and r (Fig. 52) satisfy the relation 
nsini=sinr. For definiteness we shall sup- 
pose, as in the figure, that n is less than 
unity. Let / denote the distance Mm, and 
let us lay off on the refracted ray extended 
a length l’ = Mm’ equal to k times /, where 
k is a constant factor which we shall deter- 
mine presently. The point m’ describes a 
surface S’. We shall proceed to show that 
k may be chosen in such a way that Mm’ is © 
normal to 8S’. Let C be any curve on S. 
As the point m describes C the point M 
describes a curve I on the surface 2, and Fic. 52 
the corresponding point m/’ describes another 
curve C’ on 8’. Let s, a, 8’ be the lengths of the arcs of the three curves C,T, 
C’ measured from corresponding fixed points on those curves, respectively, 
w the angle which the tangent M7; to l makes with the tangent MT to the 
normal section by the normal plane through the incident ray, and ¢ and ¢/ the 
angles which MT, makes with Mm and Mm’, respectively. In order to find 
cos ¢, for example, let us lay off on Mm a unit length and project it upon M7), 
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first directly, then by projecting it upon MT and from MT upon MT,. This, 
and the similar projection from Mm’ upon MT;, give the equations 


cos ¢ = sini cosw, cos ¢’ = sin r cosa. 
Applying the formula (10’) of § 82 for the differential of a segment to the seg- 
ments Mm and Mm’, we find 


dl =— do cosw sini, 


dl’ =— do cosw sinr — ds’ cos@, 


where 6 denotes the angle between m’M and the tangent to C’. Hence, replacing 
dl by kdl, we find 

cos w da(k sint — sinr) = ds’ cos 0, 
or, assuming k = n, 

ds’ cos = 0. 

It follows that Mm/ is normal to C’, and, since C’ is any curve whatever on 
S’, Mm/ is also normal to the surface S’. This surface S’ is called the anti- 
caustic surface, or the secondary caustic. It is clear that S’ is the envelope of 
the spheres described about M as center with a radius equal to n times Mm; 
hence we may state the following theorem : 5 


Let us consider the surface S which is normal to the incident rays as the envelope 
of a family of spheres whose centers lie on the surface of separation =. Then the 
anticaustic for the refracted rays is the envelope of a family of spheres with the 
same centers, whose radii are to the radii of the corresponding spheres of the first 
family as unity is to the index of refraction. 


This envelope is composed of two nappes which correspond, respectively, 
to indices of refraction which are numerically equal and opposite in sign. In 
general these two nappes are portions of the same inseparable analytic surface. 


258. Complexes. A line complex consists of all the lines of a three-parameter 
family. Let the equations of a line be given in the form 


(64) e=az+p, y=bz+q. 


Any line complex may be defined by means of a relation between a, b, p, q of 
the form 


(65) F(a, b, DP; q) =10;, 


and conversely. If F is a polynomial in a, b, p, g, the complex is called an 
algebraic complex. The lines of the complex through any point (xo, Yo, Zo) form 
a cone whose vertex is at that point ; its equation may be found by eliminating 
a, b, p, q between the equations (64), (65), and 





(66) ‘  B=A%o +p, Yooubstg. 
Hence the equation of this cone of the complex is 
(67) r(E=*, Y= Yo oz ~ tzo Hee = 0) — 0, 
230. &— 26 z2— 20 z2— Zo 


Similarly, there are in any plane in space an infinite number of lines of the 
complex ; these lines envelop a curve which is called a curve of the complex, 
If the complex is algebraic, the order of the cone of the complex is the same as the 
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class of the curve of the complex. For, if we wish to find the number of lines of 
the complex which pass through any given point A and which lie in a plane P 
through that point, we may either count the number of generators in which P 
cuts the cone of the complex whose vertex is at A, or we may count the number 
of tangents which can be drawn from A to the curve of the complex which lies 
in the plane P. As the number must be the same in either case, the theorem is 
proved. 

Jf the cone of the complex is always a plane, the complex is said to be linear, 
and the equation (65) is of the form 


(68) Aa + Bb + Cp + Dg + E(aq — bp) + F=0. 


Then the locus of all the lines of the complex through any given point (20, Yo, Zo) 
is the piane whose equation is 


A(x — &o) + B(y — Yo) + C(aoz — 202) 


69) 
\e) + D(Yoz — Z0Y) + E(yot — xoy) + F(z — 2) = 0. 


The curve of the complex, since it must be of class unity, degenerates into a 
point, that is, all the lines of the complex which lie in a plane pass through a 
single point of that plane, which is called the pole or the focus. A linear com- 
plex therefore establishes a correspondence between the points and the planes 
of space, such that any point in space corresponds to a plane through that point, 
and any plane to a point in that plane. A correspondence is also established 
among the straight lines in space. Let D be a straight line which does not 
belong to the complex, F and F”’ the foci of any two planes through D, and A 
the line FF’. Every plane through A has its focus at its point of intersection ¢ 
with the line D, since each of the lines ¢F and $F’ evidently belongs to the 
complex. It follows that every line which meets both D and A belongs to the 
complex, and, finally, that the focus of any plane through D is the point where 
that plane meets A. The lines D and A are called conjugate lines; each of them 
is the locus of the foci of all planes through the other. 

If the line D recedes to infinity, the planes through it become parallel, and 
it is clear that the foci of a set of parallel planes lie on a straight line. There 
always exists a plane such that the locus of the foci of the planes parallel to it 
is perpendicular to that plane. If this particular line be taken as the z axis, 
the plane whose focus is any point on the zg axis is parallel to the zy plane. By 
(69) the necessary and sufficient condition that this should be the case is that 
A= B=C=D=0, and the equation of the complex takes the simple form 


(70) aq—bp+K=0. 
The plane whose focus is at the point (x, y, 2) is given by the equation 
(71) Ay —Yu+ K(Z—z)=0, 


where X, Y, Z are the running coordinates. 

As an example let us determine the curves whose tangents belong to the 
preceding complex. Given such a curve, whose codrdinates x, y, z are known 
functions of a variable parameter, the equations of the tangent at any point are 
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The necessary and sufficient condition that this line should belong to the given 
complex is that it should lie in the plane (71) whose focus is the point (2, y, 2), 
that is, that we should have 


(72) edy—yde= Kdz. 


We saw in § 218 how to find all possible sets of functions a, y, z of a single 
parameter which satisfy such a relation; hence we are in a position to find 
the required curves. 

The results of § 218 may be stated in the language of line complexes. For 
example, differentiating the equation (72) we find 


(73) ady —y@e—- Kaz, 


and the equations (72) and (73) show that the osculating plane at the point 
(x, y, 2) is precisely the tangent plane (71); hence we may state the following 
theorem : 


Tf all the tangents to a skew curve belong to a linear line complex, the osculating 
plane at any point of that curve is the plane whose focus is at that point. 
(APPELL.) 


Suppose that we wished to draw the osculating planes from any point O in 
space to a skew curve I' whose tangents all belong to a linear line complex. Let 
M be the point of contact of one of these planes. By Appell’s theorem, the 
straight line MO belongs to the complex; hence M lies in the plane whose focus 
is the point O. Conversely, if the point M of T lies in that plane, the straight 
line MO, which belongs to the complex, lies in the osculating plane at M; hence 
that osculating plane passes through O. It follows that the required points are 
the intersections of the curve with the plane whose focus is the point O (see 
§ 218). 

Linear line complexes occur in many geometrical and mechanical applica- 
tions. The reader is referred, for example, to the theses of Appell and Picard.* 


EXERCISES 


1. Find the lines of curvature of the developable surface which is the 
envelope of the family of planes defined in rectangular coérdinates by the 
equation 


z= ae + yo(a) + RV1+ a? + ¢2(a), 


where @ is a variable parameter, ¢(q) an arbitrary function of that parameter, 
and & a given constant. 


(Licence, Paris, August, 1871.] 


2. Find the conditions that the lines e = az + a, y = bz + B, where a, b, a, B 
are functions of a variable parameter, should form a developable surface for 


which all of the system of lines of curvature perpendicular to the generators lie 
on a system of concentric spheres. 


[Licence, Paris, July, 1872.] 





* Annales scientifiques de V Ecole Normale supérieure, 1876 and 1877. 
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3. Determine the lines of curvature of the surface whose equation in rec- 
tangular codrdinates is 
e? = COSZ Cosy. 
[Licence, Paris, July, 1875.] 


4. Consider the ellipsoid of three unequal axes defined by the equation 


a2 2 22 
ga DRE ga sak 
and the elliptical section # in the zz plane. Find, at each point M of EF: 1) the 
values of the principal radii of curvature R, and Re of the ellipsoid, 2) the rela- 
tion between fj and Re, 3) the loci of the centers of curvature of the principal 
sections as the point M describes the ellipse EF. 
[Zicence, Paris, November, 1877.] 


5. Derive the equation of the second degree for the principal radii of curva- 
ture at any point of the paraboloid defined by the equation 
gy? 
a = b 
Also express, in terms of the variable z, each of the principal radii of curva- 
ture at any point on the line of intersection of the preceding paraboloid and the 
paraboloid defined by the equation 
2 2 
a—-r b—-2X 
[ Licence, Paris, November, 1880. ] 


6. Find the loci of the centers of curvature of the principal sections of the 
paraboloid defined by the equation xy = az as the point of the surface describes 


the & axis. 
[Licence, Paris, July, 1883. ] 


7. Find the equation of the surface which is the locus of the centers of cur- 
yature of all the plane sections of a given surface S by planes which all pass 
through the same point M of the surface. 


8. Let MT be any tangent line at a point M of a given quadric surface, O the 
center of curvature of the section of the surface by any plane through MT, 
and O/ the center of curvature of the evolute of that plane section. Find the 
locus of O’ as the secant plane revolves about MT. 

[Licence, Clermont, July, 1883.] 


9. Find the asymptotic lines on the anchor ring formed by revolving a circle 


about one of its tangents. : 
[Licence, Paris, November, 1882. ] 


10. Let C be a given curve in the xz plane in a system of rectangular codrdi- 
nates. A surface is described by a circle whose plane remains parallel to the 
zy plane and whose center describes the curve C, while the radius varies in such 
a way that the circle always meets the z axis. Derive the differential equation 
of the asymptotic lines on this surface, taking as the variable parameters the 
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codrdinate z of any point, and the angle @ which the radius of the circle through 
the point makes with the trace of the plane of the circle on the xz plane. 
Apply the result to the particular case where the curve C is a parabola 
whose vertex is at the origin and whose axis is the @ axis. 
[Licence, Paris, July, 1880.] 


11. Determine the asymptotic lines on a ruled surface which is tangent to 
another ruled surface at every point of a generator A of the second surface, 
every generator of the first surface meeting A at some point. 


12. Determine the curves on a rectilinear helicoid whose osculating plane 


always contains the normal to the surface. 
[Licence, Paris, July, 1876. ] 


13. Find the asymptotic lines on the ruled surface defined by the equations 
x= (1+ u)cosv, y =(1—u)sinv, 2 Ws 
[Licence, Nancy, November, 1900. ] 


14*, The sections of a surface S by planes through a straight line A and the 
curves of contact of the cones circumscribed about S with their vertices on A 


form a conjugate network on the surface. 
[Koenles. ] 


15*. As a rigid straight line moves in such a way that three fixed points 
upon it always remain in three mutually perpendicuiar planes, the straight line 
always remains normal to a family of parallel surfaces. One of the family of 
surfaces is the locus of the middle point of the segment of the given line bounded 
by the point where the line meets one of the codrdinate planes and by the foot 
of the perpendicular let fall upon the line from the origin of coérdinates. 

[Darsoux, Comptes rendus, Vol. XCII, p. 446, 1881.] 


16*. On any surface one imaginary line of curvature is the locus of the points 
for which the equation 1 + p? + q? = 0 is satisfied. 
[In order to prove this, put the differential equation of the lines of curvature 
in the form 
(dp dy — dq dx) (1+ p? + q°) + (pdy — qdx)(pdp + dq) = 0.) 


[Darpoux, Annales de I’ Ecole normale, 1864. ] 
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Integration, of binomial differentials : 
224, 109; of integrals: 256, 1233 
mechanical: 201, 102; of series: 
201, 101; 364, 174; 368, 1743 see 
also Integrals. 

Interpolation: 195, 100. 

Interval: function defined in: 2,2; 7, 
53 of convergence: see Convergence. 

Intrinsic equations: see Equations. 

Invariants: 59, 30; 70, 37. 

Inverse functions: see Functions. 

Inversion, of functions: see Func- 
tions; transformation of: 66, 85; 
69, 36. 

Involutes: 432, 204; 436, 206; 480, 231. 

Involutions: 231,112; 234,118; 247, 
exit. 

Involutory transformations: 69, 36; 
78,41; 79, 42. 


Jacoby: 22, ftn.; 32, ex. 6: 46, ftn.; 
68, ftn. 
Jacobians : 
nants. 

Jamet: 509, 248. 

Joachimsthal: 520, 250. 
Joachimsthal’s theorem: 520, 250. 
Jordan: 860, ftn. 


see Functional determi- 


Kelvin, Lord: 85, ex. 10. 

Kepler: 406, 189. 

Kepler’s equation: 249, ex. 19; 406, 
189. 

Koenigs: 540, ex. 14. 


Lagrange: 5,5; 7,6; 29, 18; 90, 44; 
198, 100; 274, 181; 404, 189; 446, 
212. 

Lagrange’s formula (implicit func- 
tions): 34, ex. 8; 404, 189; formula 
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(interpolation): 798, 1005; identity : 
274, 131. 

Lamé: 80, ftn.; 82, 43; 325, ex. 10. 

Laplace: 73, 88; 84, ex.8; 404, 189. 

Laplace’s equation: 73, 38. 

Laugel: 140, ftn. 

Law of the mean, for derivatives: 8, 
8; 15,11; 16, ftn.; 98, 48; 155, 76; 
265, 127; for integrals (1st law): 151, 
74; 253, 121; for integrals (2d law): 
151,74; 205, ex.133 generalizations: 
10, 8; 98,48; 265, 127. 

Lebesgue: 422, 199. 


Legendre: 33, ex.9; 68, 36; 173, 88; 


866, 174; 394, 184. 

Legendre’s polynomials: 33, ex. 9; 
173, 88; 201, 101; formula: 431, 
203; integrals: 233,112; 366, 174; 
894, 184; transformation: 68, 36; 
77, 41. 

Leibniz: 7,6; 19, —; 27,17; 29, 18. 

Leibniz’ formula: 27, 17. 

Lemniscate: 223, 108; 234, 112. 

Length: 161, 80; 164, 80; etc. 

Lie: 68, ftn. 

L’ Hospital, de: 10, 8. 

L’ Hospital, de, theorem: 70, 8. 

Limit: 7, 1; a lower: 1240, 683 an 
upper: 97, ftn.; 240, 62; greatest: 
see Greatest limit; of error: see 
Evaluation; of integration: see In- 
tegrals; the lower: 142, 68; the 
upper: 741, 62. 

Line complexes: see Complexes; con- 
gruences: see Congruences 3; inte- 
grals: see Integrals. 

Line of curvature: see Curvature. 

Line of striction: see Striction. 

Linear transformations: see Trans- 
formations. 

Liouville: 231, 111. 

Logarithm: 57,28; 100, 49; 102, 49; 
882, 179. 

Loop-circuit: 319, 1538. 

Lyon: 484, ftn. 


Malus: 535, 251. 
Malus’ theorem: 435, 257. 
Mannheim: 495, exs.7and 11; 524, 252. 
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Mansion: 207, ex. 24. 

Mass: 296, 148. 

Maximum: 3,3; 116, 55 ff.; 251, 120; 
see also Extremum. 

McLaurin’s series: 99, 48; 382, 179; 
see also Taylor’s series. 

Mean, law of the: see Law. 

Mechanical quadrature: 201, 102. 

Mertens: 352, 168. 

Meusnier: 497, 239. 

Meusnier’s theorem: 497, 239. 

Minimum: 3, 3; 116, 55; see also 
Extremum. 

Mobius’ strip: 280, ftn. 

Monge: 29,18; 44, 24; 523, 251. 

Monotonically increasing functions: 
see Functions, monotonic. 

Multiple series: 370, 150 ff.; 358, 171; 
867, 174. 

Multiplication of series: see Series. 

Murphy: 378, ex. 1. 


Newton: 19, ftn. 

Normal sections: 497, 239 ; 501, 240. 

Normals, congruence of: 533, 256; 
length of: 30, 19; plane curves: 30, 
19; principal (skew curves): 471, 
226. 

Numbers, incommensurable: 142, ftn.; 
171, 87; 249, ex. 213 transcenden- 
tal: 171, 87. 


Order of contact: see Contact. 
Ordinary points: see Points. 
Orthogonal systems, of curves: 275, 
1323 triple: 80, 43; 521, 261. 
Oscillation: 742, 69; 251, 120; 448, 213. 
Osculating plane: 458, 215; 455, 216; 
sphere: 492, 287. 
Osculation: 93, 45; 448, 218; 453, 
215; 455, 216; 488, 2385; 492, 287. 
Osgood: 53, ftn.; 151, ftn.; 369, ftn. 
Ostrogradsky : 809, ftn. 
Ostrogradsky’s theorem: 309, 149. 


Painlevé: 88, ex. 28. 

Parabola: 135, 64; 137, 66 ; 220, 107. 
Parabolic point: 500, 239; 520, 249. 
Paraboloid: 515, 246; 523, 251. 


INDEX 


Parallel curves: 207, ex. 203; surfaces: 
SOO Xa AO 

Parameter of distribution: 528, 258 ; 
530, 254. 

Parameters, differential; see Differ- 
ential. 

Partial differential equations: see 
Equations, partial differential. 

Peano: 456, ftn. 

Pedal curves: 69, 86; 207, exs. 21 
and 22. 

Pellet: 495, ex. 11. 

Periodic functions: see Functions. 

Periods: 318, 153. 

Picard: 322, 154; 588, 258. 

Planimeter: 201, 102. 

Poincaré: 386, 181. 

Point transformations: see Transfor- 
mations. 

Points, ordinary: 710, 53; 408,.192. 

Points, singular: 170, 53; 114, 54; 
819, 158; 408, 192 ; 409, fin. 

Poisson: 204, ex. 6; 325, ex. 8. 

Polar coérdinates: see Codrdinates. 

Polar line: 473, 227. 

Polar surface: 473, 227. 
Polynomials, continuity of: 3, 2; rela- 
tively prime: 221, 104; 214, 104. 
Potential equation : see Laplace’s equa- 
tion. 

Power series: 375, 177 ff. 5 
894, 185. 

Primitive functions: 139, 67; 154, 76; 
see also Integrals. 

Principal normals, tangents, etc. : see 
Normals, Tangents, etc. 

Pringsheim: 340, 162. 

Prismoid: 285, 188; 310, 150. 

Prismoidal formula: 285, 138. 

Projective transformations: see Trans- 
formations. 

Psendo-elliptic integrals : see Integrals. 

Puiseux: 484, 232. 


double : 


Quadrature: 134, 64; 135, 65; 160, 
78; see also Area, Integrals, etc. 

Quadrics, confocal: 533, 251. 

Quartic curves: 223, 108. 

Quetelet: 535, 257. 
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Raabe: 340, 168. 

Raabe’s test: 340, 168. 

Radius of curvature, of torsion: see 
Curvature, Torsion. 

Rational functions: see Functions. 

Reciprocal equations: see Equations; 
polars: see Transformations; radii: 
see Transformations. 

Rectification of curves: see Length. 

Reduction formule: 208, 103; 210, 
104; 226, 110; 227, 110; 239, 115, 
240, 116; 244, 118; 248, exs. 15, 
16, and 17; 249, ex. 21. 

Regression, edge of: 463, 221. 

Regular curves: see Curves. 

Remainder (Taylor’s series): 90, 44; 
98, 48. 

Reversion of series: 407, 190. 

Riccati equations: 571, 244. 

Riemann: 140, ftn.; 309, ftn.; 347, 
165. 

Riemann’s theorem ; 309, ftn. ; see also 
Green’s theorem. 

Roberts: 294, ex. 10. 

Rodrigues: 33, ex. 8; 517, 248. 

Rodrigues’ formula: 517, 248. 

Rolle’s theorem: 7, 7. 

Roots, existence of: 3, 3; 291, 142; 
821, 154; see also Functions, im- 
plicit, and D’Alembert’s theorem. 

Roulette: 207, ex. 23; 220,107; 526, 
252. 

Rouquet: 495, ex. 4. 

Ruled surfaces: see Surfaces. 


Scheffer: 125, 56. 

Schell: 495, ex. 7. 

Schwarz: 11, 9. 

Schwarzian : 88, ex. 22. 

Sequences: 327, 156 ; see also Infinite 
series. 

Series: see Infinite series, Taylor’s 
series, Double series, etc. 

Serret: 284, ftn.; 495, ex. 7. 

Serret’s curves: 234, ftn. 

Simpson: 199, 100. 

Singular points: 110, 53; 114, 54, 
319, 158; 408, 192; 409, ftn. 

Sinistrorsal (skew curve): 476, 228. 
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Skew curves: see Curves. 

Steiner: 207, ex. 28. 

Stokes: 282, 186. 

Stokes’ theorem: 282, 136. 

Striction, line of: 529, 253. 

Sturm: 174, 88. 

Sturm sequences: 174, 88. 

Subnormal: 30, 19. 

Substitution of series: 388, 182; 397, 
186 ; see also Double series. 

Substitutions: see Transformations. 

Subtangent: 30, 19. 

Surface integrals: see Integrals. 

Surfaces: 75, 39; 497, 239 ff.; ana- 
lytic: 410, 194 ff.; apsidal: S6, ex. 
17; developable: 79, 42; 461, 221; 
464,222; 505, 2415 focal: 531, 2555 
parallel: 86, ex. 16; ruled: 285, 138; 
509, 244; 526, 253; translation : 573, 
245; tubular: 524, 2523 unilateral: 
280, 1853; wave: 86, ex. 17. 


Tangential equations: 207, ex. 21. 

Tangents, asymptotic : 503, 240; con- 
jugate: 511, 245; length of: 30,193 
principal: 503, 240; stationary: 457, 
2173 to curves (plane): 5,5; 63, 32; 
92,45; 97,47; to curves (skew): 4, 
5; 51, 273 to surfacés: 16, 12; 39, 
22; 76, 39 and ftn. 

Tannery: 858, ftn. 

Taylor’s series: 89, 44 ff.; 98, 48 ff.; 
171, 86; 197, 51; 384, 180; 396, 185. 

Tchebycheff: 257, 123. 

Term-by-term differentiation : see Dif- 
ferentiation of series; integration: 
see Integration of series. 

Tests for convergence: see Conver- 
gence. ; 

Thompson, Sir Wm.: see Kelvin, Lord. 

Tissot: 495, ex. 6. 

Torsion and Radius of torsion: 474 
and 474, 228. 

Total differentials: see Differentials. 


INDEX 


Tractrix: 441, 209. 

Transcendental numbers: 771, 87. 

Transformations, contact: 67, 86; 77, 
41; 78, 423; involutory: 69, 36; 78, 
41; 79, 42; linear: 59, 303 of codrdi- 
nates: 65, 84; 76, 40; etc.; of curves: 
66, 35; of independent variable: 67, 
81; 70,38; 74,393 of integrals: see 
Change of variables; point: 66, 35; 
68, 86; 77, 40; projective: 66, 35; 
69, 373 reciprocal polars: 69, 386; 
78,41; reciprocal radii: 66, 35; 69, 
36. 

Trigonometric functions: see Func- 
tions; series: 471, 195. 

Triple integrals: see Integrals. 

Triply orthogonal systems: see Orthog- 
onal systems. — 


Umbilics: 505, 241; 520, 249. 

Uniform curves, continuity, conver- 
gence, infinitesimal: see Curves, 
Continuity, Convergence, Infinitesi- 
mal, etc. 

Unilateral surfaces: see Surfaces and 
Mobius’ strip. 

Upper limit: see Limit. 


Value, absolute: 3, 3; 376. 

Variable, complex: 378. 

Variations, calculus of: 257, 128. 

Viviani: 286, 139. 

Viviani’s formula: 286, 139. 

Volume: 254, 122; 284, 187; 325, ex. 8; 
26, ex. 18. 


Wallis: 240, 116. 

Wallis’ formula: 240, 116. 

Wave surface: 86, ex. 17. 

Weierstrass: 6,5; 153, 75; 200, ftn.; 
402, 87; 422, 199. 

Weierstrass’ theorem: 422, 199. 


Ziwet: 406, ftn. 
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